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Statement as of March 31, 2016 ofthe  Ml@dical Mutual of Ohio

ASSETS

Current Statement Date 4
1 2 3
Net Admitted
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
R =000 L3OO OSSO IR 962,695,792 | ...vorveererereeeenneennninns | eevereeens 962,695,792 | ...cvevnvvnnn 965,311,542
2. Stocks:
2.1 PrEfermed SIOCKS. ...ttt sn e nsiennins | estsensiense s siesneeente | sereneni ettt | et L0 T
2.2 COMMON SIOCKS......couerereeerarsseresseeriesessesssessssesssesssssess st esssssessssssssessssessssesssnenes | evseesenceeen 257,885,488 | .....ovvvvrerierrinciinninines | ceerieniinens 257,885,488 | .............. 217,673,240
3. Mortgage loans on real estate:
BT FIISEIBNS ... | e | st | s LU R
3.2 Other than firStHIENS.....c...cvueiiii e nesienes | resssesseessesssssssesssiessesssins | serinesisesisesiseseessesssesssens | seessnesssessnssensreserenenens LU N
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES)......vvervreissiesisessessesssssses st se st ss st ess e s s sse st s st ssss st esssssssssenss | sressssssessessassessessasssnssesss | arssssassessesessessssssessessans | eessesssssssssesssnsessessnsns (01
4.2 Properties held for the production of income (less §.......... 0
encumbrances)
4.3  Properties held for sale (less $
5. Cash ($.....82,039,299), cash equivalents ($.......... 0)
and short-term investments ($.....249,258,972)..........couurruurreurnmeresnneresnneesssssesssssessssesssssees | soseeessseens 331,298,271 | .o | ceevieeees 331,298,271 | .vvvvren. 257,114,027
6. Contract loans (including §.......... 0 PrEMIUM NOES)....vurirveririreiierissiseesessseeesssssssssessesssssssssessns | cnssssssessessssssssessesssssesss | sessessssssssssessessssssessessans | oessesssssessnsssnssssessnens (01 O
T DIVALIVES. .....oooieeiieiietire ettt bbbttt | sebbsesb bbbttt ntiens [ sireni st sinenes | et LU N
8. Otherinvested assets...... 289,046,142
9. Receivables for securities.... N [ 90,525
10.  Securities lending reinvested COALEral ASSELS........curuiririnrnririerieinsisissssssessssssesesssnes | srrersssssssessssssessssssssssssnss | eressessessnssssssessesssssnssassns | eersssesssssessessnssnssassnes (01 OO
11, Aggregate write-ins fOr INVEStEA @SSBLS.........cc.evucierieiicieicee ettt saenes | sresssssess s ssessss s sasssnes (01 SR {0 R 0 | 0
12.  Subtotals, cash and invested assets (LINES 110 11)......cvueveercicrierereeeeseeeeesereseseereseesens | cveevenans 1,841,016,218 [ ...ocvevieecere. (1] I 1,841,016,218 | ........... 1,735,609,413
13. Title plants less §.......... 0 charged off (for Title INSUFErS ONIY)........c.evveeeeieiseieieiseiciesiesieins [ e | covesesisssssssssssssessessenes | cessesssssssesssssesesssssa (01 O
14. Investment income dug and aCCTUE...........cocvvveveevcvieireiesereees et ssssssessessssesens | sensesesssnennd 6,953,359 | ..o | e 6,953,359 | oovcrerrerne 7,241,398
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............ccceveveis | ovrviveiennnn 11,785,879 [ .o | e 11,785,879 | .o, 9,111,825
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled Premiums)..........ccoveeeerrreiinerns [ e [ crerenesssessssinees | e (01 O
15.3 Accrued retrospective premiums ($.....2,340,791) and contracts subject to
redetermingtion ($.....3,496,449)..........c..ormmrrreenmmrreveneeseesssseesesssssessssssssssssssnnns | seessesnssenees 5,837,240 | ..o | v 5,837,240 | oo 3,496,449
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTETS..........cc.crverrereereiiieresnerieeesieesssessssessesnessesssnes | ovesssesinnens 15,041,010 | .o | eeviereienenns 15,041,010 | oo 20,844,796
16.2 Funds held by or deposited with reinSUred COMPANIES............ovurerierrirreeneineireineireieeeens | cerrreeeesesssiseeesiesssseesses | coveseessssnssessssssssssssseees | sevseessssnsssssssssssssssesenns (11 RO
16.3  Other amounts receivable UNAEr reiNSUrANCE COMTACES...........cvuuuerermererrrirririereierriees | crneeesresiesesessisssssessses | sesssseesssesssesssesssesssenes | ressessseessssesssssssesssnns (U RN
17.  Amounts receivable relating to uninsured plans
18.1 Current federal and foreign income tax recoverable and interest theroN...........cccovevvveveeeens [ ervereeeieieseseeeesienes e | v (01 O
18.2 Net deferred taX @SSEL.........couvurrriricieeieeisei st esst s ssssssensnes | coreerissssennns 10,403,700 | ..ovoreeererrreerisenernennnee | eevieeeiieeens 10,403,700 | .cooovvvrvrees 12,409,304
19.  Guaranty funds receivable or 0N AEPOSIL..........ccovevevriiriieereeee e seseesessesens | servesssisseees 5,711,943 | oo | e 5711,943 | oo 5,770,792
20. Electronic data processing equipment and SOtWAIE.............cc.eveeuereieeveeieiesiseieseescesesesesenes | cvvessesesiennns 8,613,313 | covvererne 8,613,313 | .o (11 TR
21. Furniture and equipment, including health care delivery assets ($.......... (1) JSTS R ST 6,831,720 | covvovrrrnnd 6,831,720 | .ovoevereeerrrireenininns (01 O
22. Net adjustment in assets and liabilities due to foreign exchange rates..........coeeeevieeneeviens [ eeievesiieesesseesies [ [ (1 T
23. Receivables from parent, subsidiaries and affliates..............cccvvvveveveeeeicecesesieeeeee e [ e [ [ e (1 [ 11,801,840
24. Health care ($.....30,659,352) and other amounts receivable...............cccovevververinereciecresiens [ convireiiieninn. 34,360,239 | .oooverrirennn 3,700,887 | .ovvererrrans 30,659,352 | .oeverrnne 31,140,202
25. Aggregate write-ins for other than invested aSSets............ccvvrieverrerereiece e | ovessiesienees 31,749,249 | ... 17,068,511 [ ..o 14,680,738 [ ....ccvveve. 15,798,638
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cccrveciiimricrereieseesisessessssessssesssesssesssens | soneeeenens 1,978,303,870 | ....cvvvveven 36,214,431 | .c.ceece. 1,942,089,439 | ........... 1,853,224,657
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cccrrurreeees [ corerrereneinsinnisinnnsinins [ v | veveeessiseessseseesense (01 O
28, Total (LINES 26 NG 27).........cvvvrrvereeercriieirireseieeriseeesseesiesessessssssssessssesssssesssssessessssenssnessssnss | coneeeenns 1,978,303,870 | ........c.cc.... 36,214,431 | ........... 1,942,089,439 | ........... 1,853,224,657

1198. Summary of remaining write-ins for Line 11 from overflow page........c.ccocueeveereeneeneneneireenenes [ coeereenneseecseeene (V1 O (1] T 0 [ 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE)......cccveieiiiiiicsieeeeseesessssieens Lo (01N N (N (01 R 0
2501. Note Receivable - ROSE BUIIAING.........c.ureumeririeieiceierinsesiesisesssesisesssssssessssessssssssneees | seveseesensessnns 4,493,350 | cvvoorireeeeriereisenieees [ s 4,493,350 | ..oovvrvirrrennn. 4,702,682
2502. Cash Surrender Value - Life INSUTANCE............c.crvrreemrireceieeriesssneesseessssssesesssessssssssssessnes | sevssnsesssesesns 8,892,214 | ..o | e 8,892,214 | oo 8,853,814
2503, OthEr ASSEIS.......ucverrerserireciiersieeesse e sest sttt nenes | oeneseesensenenas 1,185,589 | ..vvvvrcrirccenne. 929,322 | coovvrrerrinenn 256,267 | .oovvvererrierennne 248,806
2598. Summary of remaining write-ins for Line 25 from overflow page..........oceevveveveevceeesverveseeneens | coereeveienns 17,178,096 | ......c........ 16,139,189 [ ..o 1,038,907 | ...coovveeeee. 1,993,336
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @bOVE)........ccoiireeiirniiiisii i | veviscsis 31,749,249 | ...occooeeeve. 17,068,511 | oo, 14,680,738 | ..., 15,798,638




Statement as of March 31, 2016 ofthe  Ml@dical Mutual of Ohio

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less $.....962,264 reinSurance CeAEA)............covwururrrrrrreereerrerenssnssssenssnns | eoveesssenneens 200,889,001 | ..ovveveererrerieereerereeereeies | e 200,889,091 | ..ccvecrenee 191,255,450
2. Accrued medical incentive pool and bonus amounts. 7,574,493 | oo 5,853,700
3. Unpaid claims adjustment EXPENSES..........c.cueuiviieieieieiieiieeee st sessesesens | sesissessessesnns 4874733 [ oo | e 4874733 | oo 4,849,113
4. Aggregate health policy reserves, including the liability of §.......... 0 for
medical loss ratio rebate per the Public Health Service Act...........ccooevevevvevceierceeeneeieens | ceveiieeeneeen 21,071,991 [ e | e 21,071,991 | oo 21,041,272
5. AQQregate life POIICY FESEIVES........cvirieeeerrieeireeseieseeeeseeseessesssssssessessssessssesssssssssessssssnssns | sessssssssessssssssssssssssssassanes | ssessssssnssnsssssnssnsssssnssesses | esessesssessssssessessnsssnssn [0
6. Property/casualty Unearned PremMilm MESEIVE. ........cwurururerneereireesneeeeseeseeessesessesssessssesens | sesseeessessssssssssssssssesssssenes | ssessseunessssssssssnssssssssesses | esessesssessnssssssessnsssnean [0 U
7. Aggregate health Claim MESEIVES.........c.ov it ssesesesssstesssssensseses | sesseessssessssssnssssssssssssssenes | sresssessnesssssssesssssssssssesss | esessesssessnssssssessnsssnenn [0 T
8. Premiums received iN @QVANCE..........ccovveieeveeiiiiieieeisetese et sens | cvessessesissnns 69,605,783 | ..o | e 69,605,783 | ...ccvvvvene 74,143,341
9. General eXpenses dUE OF ACCTUBM..........c.eeviveiecieiieieisesiee et b b snees 128,318,136 | oo | e 128,318,136 | .....ccouc..... 100,953,643
10.1 Current federal and foreign income tax payable and interest thereon
(including §.......... 0 on realized gains (I0SSES)).......cevrererruereireresiesesese s sssssssessessssessesseses | evsseesesinnas 12,306,543 [ ...ovvevereeeeeereeeerens | e 12,306,543 | .o 7,543,540
10.2 Net deferred tax Hability.........c..ccovveveieieieeseecsee ettt tes e benessaesees | eevessessessssessessesssssssssessees | sevsessssssessesinssssesesessessens | seserssssssessssssesseseesenes [0 O
11.  Ceded reinsurance premiums payable
12. Amounts withheld or retained for the account of OthErS............cc.coveveerrernrrrnernrreees [ [ [ ., (U RN
13.
14.
15.
16.
17.
18.
19.
20.
21.
22. Liability for amounts held under UNINSUIEd PlaNS..........c.virurrerriinierrirnierireisireessseeesssnseees [ erneerssnssnsensessssnssssssssssens | sesseeessssnsssssssssssssssnsssssens | sesnssssesssssssssssessessnssens [0 R
23. Aggregate write-ins for other liabilities (including $.....13,667,943 current)...........ccooevveevees [ coverienieennee. 97,953,604 | ..o 0] e, 97,953,604 | .....ccoovneve 93,829,647
24, Total liabilities (LINES 110 23).....ccurverreeererrneeersereseresneeesessseesssessssesssssssessssesssssssssssssnes | seeesssseeens 566,061,240 | ..veoovereeerreriiereenn! (U [ 566,061,240 | ......ccocc.... 500,384,727
25.  Aggregate write-ins for special SUPIUS fUNS.........c.cocruririeneereirnre e eeseieeeseees [ cereeeneines 9,0, SO (IS D90 SN (V1N I 37,641,000
26.  ComMON CAPIAl STOCK. ... rereeerirceeireiicereie ettt ettt essentnes | eetesenniaes 9,90, SO (IS XXX oeteierevreins | e [ e
27.  Preferred Capital SIOCK...... ..ottt essentns | ersenennianes 9,99, SO (IS XXX ooteierereeins | e [ e
28. Gross paid in and contributed SUMPIUS............ccvurieeivercireiesecieeie et sssssessenes | evessiesenns )9, %, N ISR XXXt | oo [ e
29, SUIPIUS NOES......ovieirieiieieie ettt ettt s bnes | evaesssnes )9, ¢, N ISR XXX oeterereerrens | oo [ e
30. Aggregate write-ins for other than special surplus funds............c.coovveerieveeeeieeesesseien [ e )9, ¢, N ISR XXXt | e (01 TR 0
31, Unassigned funds (SUMPIUS).......c..ccermrevmmeeemerimeceienrieesssesieeseseesesssssesssssesssesssssssssesssnes | cessseessnees ) .9 SO (IR 9.9 SRR R 1,376,028,199 | ............ 1,315,198,930
32. Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 §.......... 0)eereerererriereresiseresens | eeverrieians D00, SR [ES XXX seteeiierienen [ e | cervese s sesens
32.2 .....0.000 shares preferred (value included in Line 27 §.......... 0)eerererreeereeee s [ ererinnians .00, ST [ XXX ireriiierenee | eerereniessisisseesisssessessssens | ceneessssesssssssssssessssassaes
33. Total capital and surplus (Lines 25 to 31 minus LiNg 32).........ccccoeueeurervereerereereereieeieeseens | ceveeveennns )9, ¢, RN IS 9,90, I I 1,376,028,199 | ............ 1,352,839,930
34. Total liabilities, capital and surplus (Lines 24 and 33).............cccevererereerervereersesereercsneen | ceveriennans .9, S [ D08 S P 1,942,089,439 |............ 1,853,224,657
DETAILS OF WRITE-INS
2301. Accrued Postemployment Benefits Other Than Pension............cc.cceieencereencineiieiiens | cevverveniseinns 53,348,034 | ..covrereireereeeseiiens | e 53,348,034 | ..ccovvvrrnnne 53,008,310
2302. Building Lease Liability............cuueurverrrrireieirieriieemieseeenineessesssesssssessssesssssssssesssessssnnss | sesessesseessnd 6,870,561 | ...covorrrererrnerreerrirernines | e 6,870,561 | ..covovvvricrenne 7,200,137
2303, Other LIaDIlItIES.........uervverreererirceiicenieseieerieesiessseessssesssseseesssessssesssesssesssssessssssssesssses | eesssnessssnenen 21,520,276 | ..oovvveeverecrincrieerireniens [ e, 21,520,276 | ..oovvrrrreenn. 19,655,102
2398. Summary of remaining write-ins for Line 23 from overflow page 16,214,733 | coveeeeeereerered (VN I 16,214,733 | ..o 13,966,098
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 aboVe)......coocoevvivieiicriciiriiriicsiinciens | v, 97,953,604 | ..oovovviiiiiin, (O [ 97,953,604 | ... 93,829,647
2501. Estimated 2016 Health InSUrer FEe...........ccovviiiiiciciicesisisines | s ), 9,9, CRTRIIN I ) .9, SO RPN IR 37,641,000
2502, et ennte | eesten st sttt | erssnene et enetes [ cessrent ettt | cersenst et
2503, Rt | eestenn et e n et enenen | crssnene st eneses | cetsrent ettt | ceniens et
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 ahOVE).........ccovvveevcriiiiecieeieieiiaes
3001, e ennts | eesteen ettt enenen | ersssnene ettt enenes [ cesserent ettt | cerseest et
3002, ceeeeerseeese ettt nents | eesteess st eensenest st ensten | eesssnenseessseesssnessnessennses | erssresteess st nessnessenstes | crssnesteessensts e nestnneae
3003, et ettt | eesteess st st nnest st enesen | eesssnesteestsensssenestnnssensses | ersseessnnss st ensssnestenstes | crssnestsess st nest e
3098. Summary of remaining write-ins for Line 30 from overflow page
3099. Totals (Lines 3001 thru 3003 plus 3098) (Line 30 @DOVE)........cocevereerrriiiiiiriieieniersiieienes | eereeieniniens D00, S 0.0, S [ [0 U 0




Statement as of March 31, 2016 ofthe  Ml@dical Mutual of Ohio

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
1. MEMDET MONNS.....eoreierrcereeeeeeisses s sess et esss st sssssesssessssssssssssssssssnssssnnes | cosssenass XXX.oorrernsrnens | oo 3,060,174 |[.....ccooeeen.e. 3,038411 | .o, 12,075,664
2. Net premium income (including §$.......... 0 non-health premium iNCOME).........cccueeververrcrvereeresieens | ceverens )00, GO (IR 574,605,954 | ............. 542,682,178 |.......... 2,146,944,662
3. Change in unearned premium reserves and reserve for rate Credits............covverrreneneereeneneens | coveneenns XXX corvrvevene | eeveeressssesseessssessessssens | cerveesesssssessessssssessesssenes [ eoessessessessessssssessenssssens
4. Fee-for-service (net of §.......... 0 medical EXPENSES).......cverererirerereriseseiesiessesessesssessessesssssens | cevessnnes XXX oevereriennn | ceveriesssisesissssssesssiesss [ cerviesiessssessssssssssssenes [ soessessesssssessssssssesessns
B RISK TBVENUE. ...ttt sttt estenens | sresseneans XXX orirernveneen | eeereereeensinsesssssensessssesens [ coreeeseeensisesssssssssessssnnes [ eoneesessnssnsssssnssssssssessns
6. Aggregate write-ins for other health care related revVenuEs............cccoeueeveveeeeeeeevscsseeese s | eeveninns D%, 0 GO [T {1 (01 0
7. Aggregate write-ins for other non-health reVeNUES...........c.cocieereiniineineiecsineeseneseeeseseeseinees |ersessnes 0,0, T [T {1 [ 0] e 0
8. Total revenUES (LINES 210 7).....urvevueerermerrirneeesisesessssessssssesssssssssssesssssssssssesssssssssssssssssssssss | sessonseens )99, CTRIIN IR 574,605,954 | ............. 542,682,178 | .......... 2,146,944,662
Hospital and Medical:
9. Hospital/Medical DENEFIS............cvueurrrircriiieeriieiseeries et essssesssssessssssssssns | sessssssessssssssssssessssnns | eosesssns 284,445,260 | ............. 239,684,885 | .......... 1,109,570,389
10.  Other profeSSiONal SEIVICES..........c.cuiiieieieiiicie ettt sttt sssnes | sevesssssessesssssssessesessessenas | seessssssseseas 23,081,747 | v 20,797,181 | c.coereee. 95,593,680
11, OULSIAR TEIBITAIS......vvvoerveeecrririsieeri ettt ssstssssnsns | covsneesssssesssseenssssssssnens | seseeseseneenns 3,408,043 | ...ovvvivi 3474735 | oo 12,490,437
12.  Emergency room and OUL-Of-8rEA...........cccvcuiuieeieeiiiesieie sttt s s s sssssssessnes | eevesssssessesssssssessessssesseses | sesesssseseas 46,141,202 | ccovvvrnnen 42295794 | ............. 190,288,807
13, PIESCHIPHON ArUGS.....cvvcveiveie ettt ettt en s bbb ssesssses et sessssasssnsns | eevenssssesssssssssessesnsessenes | seesssessesens 67,465,364 | ...coeouc.n. 63,469,011 | .ccveveee. 291,214,460
14.  Aggregate write-ins for other hospital and MediCal..............coueirieieicsesieeee e | e (01 U O e (01 U 0
15.  Incentive pool, withhold adjustments and bonuUS @MOUNS...........cccccvveeveicreeereeieeieese e Lo | eeeresseseesnnes 2400177 | ..o 1,485,439 [ ..o 4,364,684
16, SUDLOLAl (LINES G0 15)....cuuureerrreermneeesseeseseesssssseesssessssssssssssessssssssssesssssssssssssssessssssssssnsnessss | onseesssssesssssesessneesens (U IO 426,941,793 | oo 370,907,045 | .......... 1,703,522,457
Less:
17, NEtreINSUrANCE FECOVETIES........uuveriirririiiriiesieessississississi st es s | enssnsssssssssssssesssesnienns | conssesssesseen: 1,374,630 | ......ccco....... 3,122,329 |...cccooeuue. 25,616,005
18.  Total hospital and medical (LINES 16 MINUS 17).......c.cueieirerieieereiiereeies e eetesssessssesessessessssesseses | sesvessesssssssssssessssnens (1N I 425,567,163 | ............. 367,784,716 |.......... 1,677,906,452
19, NON-NEAIN ClAIMS (NEL)........cveiiiicceec et b s st s sens | essasssesssssessessesssssesseses | sbessaessessssssssesssssssssessens | sosessessesssssessessssssssessas | eessssessessisssessnsssssasssnes
20. Claims adjustment expenses, including $.....6,021,183 cost containment EXPENSES............coo.eww. | covveeerveereereeerierienienees | cerveeeenneens 17,047,470 | ............... 13,985,740 | ...cocvuee. 55,975,724
21, General adminiStrative EXPENSES..........cc.eiucieireeieiesieieses ettt s ssssssssss s ssenss | sresssessesssssesssssesssssessns | sosvessassannes 92,622,142 | oo 97,288,742 | ............. 257,161,989
22. Increase in reserves for life and accident and health contracts (including
LT 0 increase in reSErves for life ONIY)..........cceiicueieieee e sses s ssessessesns [ aressesssssessssssssssessensnss | cressassssssesssssessssssessensans | aessessssssessssssssnsessassansas | crsesessassans 21,000,000
23.  Total underwriting deductions (Lines 18 through 22)............cccoevureeneeenmeenneenreenereneeesseesneenns | s [V 535,236,775 | ...cc.cce..u. 479,059,198 | .......... 2,012,044,165
24, Net underwriting gain or (10ss) (LINES 8 MINUS 23).........cceiveieiieeieieiesseeissiee e sesssssssens | cresseneas .0, RS I 39,369,179 [ ..ccoinnee. 63,622,980 | ............. 134,900,497
25.  NetinvestmentinCOME EAMEM............cccviviueieieiecie ettt ssssnes | seesissessesesessssasssessssssens | eveesissesesenns 7493797 | o 6,950,872 | ..ocvvvreee. 30,875,464
26. Net realized capital gains (losses) less capital gains tax of $.....97,700..........cccvevrmrveeieriieriieens o | oessssssiseesees (376,030 ..o (174,306)] ................ (1,507,807)
27.  Netinvestment gains or (I0SS€S) (LINES 25 PIUS 26).........cuureerererreeneireereeeneireirsesneaeeseesessesssesessnees |_sessssssessssssssssssssssssens U I 77,766 | .o 6,776,566 | .....cccocenc.. 29,367,657
28. Net gain or (loss) from agents' or premium balances charged off [(amount recovered
B, 0) (amount charged off $.......... 0)]-treevtrerereesssesssee st essssssssnens | serssiesssssssssssssesssssnssi | srsessssesssssssssssssesssssnns | sensssssssessss st | crsiessss st
29. Aggregate write-ins for 0ther iNCOME OF BXPENSES.........covuveevevrcreeere s saesessessesseses | sresssssssssssssssesssssanes (V] I (392,690) ....cccvrnennn (403,374)[ oo 34,654
30. Netincome or (loss) after capital gains tax and before all other federal income
taxes (Lines 24 plus 27 Plus 28 PIUS 29)........c.erererrrrieerieiieiesesssssssesssessssssessessssssessssssssssssssses | ervessenes D00 G RS 46,094,255 | .overrans 69,996,172 | ....c........ 164,302,808
31. Federal and foreign incOMe taxes iNCUMEd...........ccovueievcveeeeieieieese et ssssesessesens | onssssenaes D00 S [ 14,665,304 |............... 18,946,796 | ............... 37,553,120
32.  Netincome (10sS) (LiNES 30 MINUS 31).......ccourvveverrerererereriiseeereeetsetesesesresisessrsesssnsesensessessesns | cveveenen 0.0, ST [ 31,428,951 | ............... 51,049,376 | ............. 126,749,688
DETAILS OF WRITE-INS
0807, .eeveeereesesseresssesss sttt st | eereeines XXX rvvireerviins | vnereriesesiisessssssesn [ e | o
0B02. ..cveeeeeeeesseeesseeess et es st | reeetis XXX tvvirerennns | mneenisesessnsesssenesns [ eeressnesssesssssssssesens | consessssessssssessssesesss
0803, oooeeeeeeeeeeseees sttt nsssnnnnens | neesrinees XXX rvvtrerrenns | rmmeeesmnnsessnssssssssssssnns [ eesessnsssssnsssssnssssssnesess | cosmesssssssssssnsssssnsssssnns
0698. Summary of remaining write-ins for Line 6 from overflow page...........cccveueveevevninerrerissssiseissnes | eeveninns ) .0, N IFOPRR (0] (U1 O 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (LIN€ 6 @DOVE)........oiirvirireiiiieresseisissesssssesesesssssssenssness | eossseneans 0.0, T [ (1 I [V I 0
0707, eeeeeeeess s sttt | nereiis XXX trvirereiins | vnseenieesssisesessssesn [ e | o
0702, oottt Rttt nnnnns | neesranees XXX rvvtrrrrenns | vmnreesneeessnsesssssssessnns [ eevessnsesssnssessnsssssnsesess | consessssssssssssnsssssnsssssns
0703, et es ettt | eeseeis XXX rivirrerriins | rnseenieessinesssnssesns [ e | o
0798. Summary of remaining write-ins for Line 7 from overflow page...........couveeeenereincneensenesneeseennes | veerneenns ). 9 T IR O e (01 R 0
0799. Totals (Lines 0701 thru 0703 plus 0798) (LIN€ 7 @DOVE).........covviveerererisisisieisceesessssessessnnnes | evesresnens DS S [ (1 I (01 0
0T, ettt ettt SRRttt | Hitieess s st s ensetsennnssans | snessssnesstsnenss s snesstnenes | esnesestsnesss et st | seessssene et seest st
D2, oottt | Hhrenes et | srenss st sesensnenes | sttt | setese e
TA03. ettt nent et [ cesnenienes e nt st ennsennes | snestneess s st nnssees | serneentne st nens | seeete st
1498. Summary of remaining write-ins for Line 14 from overflow page..........cccoeveevveervcseeeceseesenens | coveveeeeseseesee e (01 T (1 U (01 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 @DOVE).....ccviviiuiiieiiiiiisieiscisiisseieeiesississenenes | cresssssesscessesneessessnsnes 0 e 0 e 0] o 0
2901. (Other Expense), net of Other INCOME.........coveevcvriiieiieieseteseiee ettt sesss s ssssssssssess | svesssssssessesisssssessssessenens | soessesesiesssnes (392,690)| ...oeverrrrenn (403,374)[ ..ooeveeeine 34,654
2002, ettt ee eSS R RSt R R8s | seeeEsene bt s st nn s nnnsts | neesst st st sns et | eeesssnesesssnennt st nnnnens | rneens et
2003, .ot RSkttt | eessteenen st nennts | nenest st | eesssrensee st ennnes | et
2998. Summary of remaining write-ins for Line 29 from overflow Page..........cccueveevieeeieeieiesesnens | cevrieseisissese s (01 TR {1 U (01 U 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 @bOVE)........ceririivvsscrinniirieseisi s | o) (O I (392,690)] ..o [CIRRTL] I— 34,654




Statement as of March 31, 2016 ofthe  Ml@dical Mutual of Ohio

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

Current Year Prior Year Prior3Year
CAPITAL AND SURPLUS ACCOUNT to Date To Date Ended December 31
33, Capital and SUPIUS PriOr FEPOIING YEAI..........cvuiveerecicreereie ettt sttt sse st s s s ssssaessnsnaas | evensenes 1,352,839,930 | .......... 1,279,901,811 |.......... 1,279,901,811
34, Netincome or (I0SS) fTOM LINE 32........cciuiieiiiieieeseeie ettt bbbttt en s ssens | sbsesaesaessans 31,428,951 | oovevrernne 51,049,376 | ............. 126,749,688
35.  Change in valuation basis of aggregate policy and Claim FESEIVES..........c.viriurireirrirririnreerireieessesseeessssssessssesssssessessnns | sesssssesssssssesssssssssssssessns | srsesessessssssesssssesssnssessenes | esssssessessssssesssssssssnssnssans
36. Change in net unrealized capital gains (losses) less capital gains tax of §.....799,000..........cccceevrerrmrineinerieriesiessiiesins | ceveeresnnns (13,384,146) | ................ (5,818,421)[ ....cvvevee (54,419,038)
37.  Change in net unrealized foreign exchange capital gain OF (I0SS).........c.rrurerrerrinirrririeisieeessesssessssssssessssesessssssssesses | erssssesessessssssessessssssessenes | sensessssssssnsssssesssssssssessans | sessessessssssssnssesssssessesens
38.  Change in Net deferred INCOME taX.........cc.ceeueiieiieieieieieis sttt sttt bsesses s stn s ssns | essessnssansans (1,206,603)( ....cvvevvrrrinee (362,579)[ ...ovcvveveee (24,470,194)
39.  Change in NONAAMItEEA @SSELS........cccveiuereiiiiriieice ettt bttt st s ssbenaas | oevsssssssaesan 6,350,067 | .coccvevrrrrnee. (133,004) ............... 23,970,663
40. Change in unauthorized and CEMtified FEINSUTANCE...........c.viiriiierieiesss ettt sssssss s ssesssnses | srsssssessesssssessassssssssessas | sessessessnssessessesssssessenss | ssesssessessssssessesssssessessans
41, Change iNHTEASUNY STOCK........c.iviiveiecictcteie ettt sttt ss st s b en s st snsesasssnsns | suessessssssesssssssessessssnsans | sbessesssesssssessessssessesesns | sbessessesssssessessessssssesans
42, Change iN SUMPIUS NOES........urvuevieerieictsies et ss st ssse sttt s s s st b ss st st es s bt s s sass s stesnssbessesassassssssssnsansns | ssssnssssessessnsssessesessnsans | sressesssenssssessnsnssessesesns | soessessesissessessesssssssssesens
43.  Cumulative effect of changes in aCCOUNLING PHINCIPIES........c..euuieririieiieieeeire ettt ssesssessssesssnnes | seisessessssssssssssessesssssessas | retessessnssnsssssassessesseses | eesessessesssssessnssnsssnssnsenns
44. Capital changes:
A4 PAIH Nttt bttt nent s | sneniessi st nssies | st ensennns | s
44 .2 Transferred from SUrpIUS (StOCK DIVIABNA)...........ccveveevriieeieiieetesce ettt st sses b sessssessssassees | oesessessessesnsesssssessssssenss | sessesesssssessessssssessessssnes | essessessessnsessesesssensssenss
44.3 TranSTErTEA 10 SUMIUS.........cvuiviiieeiecieteite ettt sttt bbb bbbt s st en s bt nsessessnsas | essssestessesnssssessessessssents | sessesessssessesnsssessessessnss | eesessessessssessesesssensesaens
45.  Surplus adjustments:
A5.1 PAI Nttt bttt nnnt s | ceeninessi st nsstes | st eenennes | neeer s
45.2 Transferred to capital (STOCK DIVIAENA). ..o ssssessss st ssesssssssssesssssssssesses | sesssssssssessssssessesssnssessnnes | sessssessesssnsnssesssssnssessans | sesssssessasssnsssssessnssessesens
45.3 Transferred from CAPILAL............cc.cciiieieircce sttt st en s ssenas | snbessiesestes e est st ssesaas | estesiesseste st st et stenes [ sreesiessent et ntns
46.  DivIdends t0 SIOCKNOIAETS..........vvurerrirciieiieiireeiesie ettt enens | creenientenssentsentsnnssnssenns | seessnessnessnensnesinentententas [ eesessnessneesneesneesnessesinens
47.  Aggregate write-ins for gains or (I0SSES) N SUMPIUS.........cvuevueiuiveieiiiiieiesieeie s sesss et ssessss s sssssessssssesss | ssesssssssssesssssssssessssan {01 I [V I 1,107,000
48. Net change in capital and SUMPIUS (LINES 34 10 47)........c.cuiuiieeieeeee ettt besse s | evsesinsesnnns 23,188,269 | ..cooevuven 44735372 | oo 72,938,119
49, Capital and surplus end of reporting period (LiNe 33 PIUS 48)...........c.covvvrrrererreerererreresenseiesesssieeresessesesessenssessessens | coeneneens 1,376,028,199 |.......... 1,324,637,183 | .......... 1,352,839,930
DETAILS OF WRITE-INS
4701. Decrease in Unrecognized Postretirement BENEfit COSES..........covieiciiriieieieseeesie st ssssssessessssssessssnss | sessessssssssesisssssessessssessons | sresessessesssssesssssessessnsans | svsesessessesenns 1,107,000
AT02. oot R bbb | enest ettt en e nenes | sestses bbbt | ettt
AT03. eSS RS R Rt nenen | enestees st nen e neses | erstsee sttt | sttt nees
4798. Summary of remaining write-ins for Line 47 from OVErfIOW PAGE.........ccruririurieireireireeieiseie et ssesssesseessstsssssesessesssees | ssessessnessssssssssssssesens (01 (U1 O 0
4799. Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 GD0OVE).......oiiiiiiiiieiiiiceecei s stssiesesssssssssssssssssssssesssnssssssens | svsessessssssessssessnsassns {1 I (U1 I 1,107,000
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Statement as of March 31, 2016 ofthe  Ml@dical Mutual of Ohio

CASH FLOW

Currer11t Year PriorzYear Prior Yegr Ended
to Date ToDate December 31
CASH FROM OPERATIONS
1. Premiums collected NEt Of FEINSUIANCE............cvevieeeciecee ettt bbbt ssss s snsesaens | sreveesinans 567,425,062 | ............. 546,342,916 | .......... 2,135,898,672
2. NetinVeStMENTINCOME.........cc.iiiiii st | coesieniseniaas 8,868,578 | ....cvvvuverenes 8,293,638 | ....covvvus 34,613,602
3. Miscellaneous income s
4. Total (LINES 1 TOUGN 3).....ouvveeiirriicrisiri it ess bbbttt nnsennes | ceveesssnens 576,293,640 | ............. 554,636,554 | .......... 2,170,512,274
5. Benefit and 0SS related PAYMENLS.........ccovuiiiiiviieicseece ettt saesnnas | eraesessne 402,513,925 | ............. 397,116,124 | .......... 1,693,805,584
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNIS............ccuucucierneieiieiisiieeieiies | crreieiississiieesesssssssns | cesvssessssssse s ssenss [ sosssesesssssesssssssssssssens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS..........cccveviviriieeiceeee e | everieiesenns 80,401,038 | .....co.c..... 82,027,419 | .ccevneae 311,621,514
8. Dividends paid t0 POCYNOIAETS.......c..c.cuiiieeisiee et s st ssessessssessnsns | sressessssessessessnsessesessssens | sesessessnsassessesssssnsesessns | srestessesssssssessesesssssssesses
9.  Federal and foreign income taxes paid (recovered) net of $.....97,700 tax on capital gains (losses).... 10,000,000 4,800,000 ...34,266,000
10, Total (LINES 5 HIOUGN 9)....cvvuuveriiinirirei ittt | eressesinns 492,914,963 | ....ccvvvvc 483,943,543 | .......... 2,039,693,098
11.  Net cash from operations (Line 4 MiNUS LINE 10)..........cccviueieiciieiieiciesiese ettt ssssessenas | cevessessesnns 83,378,677 | .ccvvevnee. 70,693,011 | oo 130,819,176
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS....ooeeiceeiriesies sttt | crienntenenes 46,772,626 | .....ovvevnn. 44,137,299 | ...coveveen. 166,122,887
1202 SHOCKS. .vvvuevereeteessecete e ese bbbt | cesnere e 3,924,743 | ..o 4,891,920 | ..cooverennne 21,634,829
12,3 MOTAGE J0ANS.......oocvieieiicicteee ettt s b st b b se s s s st et s b s e s s s s ssessssesansssansenss | nesssessesssssnsesssssessssssanes | sessesissastessesnsssessessnssnes | essessessessssessesnsnsesseseees
124 REAIESIALE. ...ttt | sttt eni | ettt | sesi e
12.5 OtherinVested @SSELS...........vrrrrrrrrerrereeessseeresssssessssesssnesssssssssssssssssssesssesssessssssssnsssssssnnes | svnerneesnnnsn 904,083 [ v 809,925 | oo 28,110,290
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVestMents...........ccocvcueieieicicrieieieseeseens [ e [ s [ e
12.7 Miscellaneous proceeds [T
12.8 Total investment proceeds (LINES 12.110 12.7) ..o sessssesesssssesssssesssesessessssssessssssssesss | sesesnnnnsnn 1,663,396 | 1ovviiniinnn 49,839,144 | ............. 215,868,006
13.  Cost of investments acquired (long-term only):
131 BOMAS. ..ottt bRttt | crieentnenes 45,142,282 | ............... 63,029,828 | ............. 229,221,851
13,2 SHOCKS. . vvrureeseeesreeseeessess e esssee st et sss st | crrnentreneens 50,035,479 | ...ovvverrrenne 4,091,347 | oo 33,176,873
13,3 MOTEGAGE I0BNS.......oocieieiieiciete ettt bbb bbbt s s bbb st s bbb s b sse s st antenns | esstentessesssessessessnssntents | sersesinsestessesesssensessesnns | ensenseses st en st naees
1314 REAIESIAIE. ...ttt en st srenss | aesentnesestensanssestensanssessas | entessessentensestentensestenes | srestsesseneantses st s e s entns
13.5  Other iNVESIEA @SSELS........cvvuuirirceiicriieiiiesi ettt | cebseenisessenes 1,506,545 | .....ccoevvnne 1,858,052 | ...cccovrivnn 5,192,058
13.6  MisCEllaNEOUS APPIICALIONS..........c..cvucveieieicicisee ittt sessesnaes | erssessesesssnsaneas 90,525 | oo 462,584 | ..o 459,674
13.7 Total investments acquired (LINES 13.110 13.6)........vuuueremrrinreirirneriinriseesseniesesesssesssessesssssesssesssssssssenens | cosnsseessenes 96,774,831 | ............... 69,441,811 | ............. 268,050,456
14.  Netincrease or (decrease) in contract 10ans and PremiUum NOES.........c..ccruieriieinerieriieinesinesires e seesiessenss [ ersesesssisssississssnssnsssnes | serssssssesinessesesessessessns | croesesnsssssssnssssessnessneseens
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (19,602,667) (52,182,450)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI MOLES. ......ceurerececie ittt s sttt sb st sentes | sebastssesestesssessessessssssnssns | estessessestanesessesssssessasss | sorsssmssessnsssnssestassnssestas
16.2 Capital and paid in SUrPIUS, 18SS trBASUNY STOCK..........ccevevcreeeie ettt s e ss s s sssseses | eevistessesssssesssssssssssseses | eessesisssssesesessessesssssnsnes | ersessessssssessesensssesseseees
16.3 BOITOWEM fUNGS.........ocvomiiiiiiiiii ittt | srssnssssesssesssesssesiesienies | onesiessisstnstnsssnnssenssenss | sesbesinesiresisesiens e saenaeas
16.4 Net deposits on deposit-type contracts and other inSUrance HADIIIHIES...........c..ceveveeveeieiirserceeeeeeie e | e | e | errssse s seens
16.5 Dividends 10 STOCKNOIAETS.............cuuuiiiiiiiirrr et | sresnrsinsssnesssesssesisesienies | essisssisssenssnssssseenseenss | sesosesinesi e
16.6  Other cash provided (APPHEA)..........cccvviierrrcreeeeee ettt s b s s s sse s ess s sensenes | sressssssesees 35,917,002 |............... 34,109,210 |.ccoveevenen, (1,412,531)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)........c... | coocevenenn 35,917,002 | ...ccocvnvae 34,109,210 | .ccovevenen. (1,412,531)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......cccccoevvercvecees | corvverrrns 74,184,244 | .............. 85,199,554 | ...ccoovernnee 77,224,195
19.  Cash, cash equivalents and short-term investments:
191 BEGINNING OF YT .....ouvverrvernrirresierise ittt sttt | ceviesssnens 257,114,027 | .ccovvvenne. 179,889,832 | ............. 179,889,832
19.2 End of period (Line 18 plus Line 19.1)....... 331,298,271 265,089,386 257,114,027
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20,0001 | . [ |
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Statement as of March 31, 2016 of the Medical Mutual of Ohio

EXHIBIT OF PREMIUMS, ENROLLMENT AND UTILIZATION

1 Comprehensive (Hospital & Medical) 7 8 9 10
2 3 Med|care V|S|on Dental Federal Employees Title XVIII Title XIX
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Other

Total Members at End of:

1o PHHOT YB@I. .ottt ssiessssessssenes | ceriessssssseesessnessons 996,587 | ...ovverrrinerireiiens 92,758 | ..o 314,230 | .o 14,039 | oo 42,760 | oo T2,045 [ ooeirerernnnrnenineenes [ eernernssnessesnessennens | e | s 460,755
2. FIrSt QUAMET. ... siseessenssesssennsenes | seeesssessssessssesennns 1,024,818 | ..o 92,989 | .o 311,450 | 13,355 | oovvererreceienns 2171 | s 76,325 [ .ooeeoeeeeceereeeninseeieenes | eeerreeeiseeieeeineeens 14,393 [ ooooeecneeneceennees | e 474,135
3. SeCONA QUAMET........cvuurerrirricrirrierteetesssesssesssessiessisssisesis | corseeeiessees st sesseeeees 0 [ [ [ | e | e | s | e | s | s
4. THIrd QUAET. ... sisessssessssesssesssenes [ cerssesssssessesssssesssnereesssa 0 [ oo | e [ | s | s | s | e | s | e ————————————
5. CUIMENt Year. ...ocoiiiieiieisisissssessesss s | i 0 i [ Lo, | i, | s | e | | oo | e
6. Current Year Member Months.........coocosrensnienssnnnnmnssinnnin | voveensseenssiessnenaes 3,060,174 | 281,137 | oo 936,821 | .o 40,418 | .o 126,833 [, 230,681 | ..o e 42,009 | ..o [, 1,402,215
Total Member Ambulatory Encounters for Period:

7. PhYSICIAN....covoeeirereieeiseeieesesesseniesessesisesssesssssiesses | coeerinesssssniesssssenes 892,230 | ..o 174,352 [ o) 627,39 | oo 50,139 | .oeveeeerieeircrirerinenens 1 e 456 | .o [, 38,963 [ ..o [ e 915
8. NON-PRYSICIAN. ......cvercerrirecereiieeeiseeieesssesiseseseesssenenens | 1,122,325 | i, 318,300 | .o, 719,873 | oo, 38,110 [ 213 |, 21,281 [ |, 24,102 | e 446
9. Totaliesiisi e | 2,014,555 .o 492,652 |...oovvvvivinnnen. 1,347,267 |..ovvvcvivieie, 88,249 | .o 224 |, 20,737 [, (O IR 63,085 | .o (O I 1,361
10. Hospital Patient Days INCUITEd...........ccooveriieiieiiieiiiceiiies | e 38,209 | 5,286 | .o 18,715 [ 9,688 | ..o Lo | s e 4,499 .o | e 21
11, Number of Inpatient AdMISSIONS...........ccciiieisiieiieresinens | e YTV O 1,124 | 4425 | 1,073 [ feeiiieessessseseisns [ eerssesesssseses e sessneeses | sresessssessesssensensesesans TAB oo | e 4
12. Health Premiums WHeN ()........cvvverreerreeereeernnrereerersecenens [ eervneennneennnens 572,863,944 |...ccooornvvre 92,625,082 |...covvvvrnnens 401,660,870 |..ooovvverrvrernne 7714491 | 922171 | v A4.211,266 | .oveoreeecereerereeeenereseeenes | vereseeeennenns 34,135,909 | .o | 31,594,155
13.  Life Premiums DIFECL.........cc.vvverrererereriereeesrissessesssresses [ e 0 [ | [ | s | s | s | e | s | e
14.  Property/Casualty Premiums WHtteN...........cc.oevervrcrieieieeinns [ e 0 [ | e sessessens [ sestesesssiessns e sessssssseses | seesessiesiessssesesssssessssesies | aeriesesssssesiesesssssesessessns | sriessessiesiesiesssssssessessessess | sessessiessessessssessessessiesests | sesseesiesssssessiesessessesseesesses | sesiesestessisses st saestas
15.  Health Premiums Eamed.........cc.ccovvvuncenmernnecnernecensenns [ 572,863,944 |...cccooonvvrens 92,625,082 |....covvvvrnens 401,660,870 |..ooovvverrererne 714,491 | 922171 | v 4.211,266 | oo | vereeeeeiseenns 34,135,909 | oo | s 31,594,155
16.  Property/Casualty Premiums Eamned...........ccccovvrnrveiinrnnns [ cornrireninnnsssesnssniennd 0 [ rernrnrerneernsnssernsnnsnes | censnsinsesssssssssesssssnes [ eonsssesesssnssnssssesssssssesns | sressssisssesnssesessessssssnsesses | nessesesnsssesessesssssssessensns | srsessesssnsesesssssssessasssssnes | serssssessessessesessessenssssesss | sesssessessessssssnsessensessseseses | seesesessensissessessassssessessans
17. Amount Paid for Provision of Health Care Services.............. [ ovuerrnririnenens 413,326,240 |...cccoornrvres 78,082,810 |..cocvvvvvrrecn 285,400,072 |..coovvrrrrerinne 6,515,089 |..covererrerrreriis 734,180 | oo 2,599,939 | ..o [ s 22,657,150 | .cooveveeerrrerrincrirnrrinerines | e 17,337,000
18.__Amount Incurred for Provision of Health Care Services........ [ .o 426,941,793 |..cooovviiie 80,999,256 |.......cccocoe.. 284,425,062 |......c.coovviennce 6,995,850 | ..o 736,507 | .o, 2,620,088 |....coooesiiiniinsinsinsi [ 35,188,173 | ..o |, 15,976,857
(@) For health premiums written: Amount of Medicare Title XVIIl exempt from state taxes or fees $.....34,135,909.
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CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
1 2 3 4 5 6 7
Account 1-30 Days 31-60 Days 61-90 Days 91 - 120 Days Over 120 Days Total
Claims Unpaid (Reported)
0599999. Unreported Claims and Other Claim Reserves
0799999. Total Claims Unpaid.........cccoeverriveeieresiseiiereesissens 201,851,355
0899999. Accrued Medical INCENtIVE POOI AN BONUS AMOUNES...........ccovivieieeiieiiiseseietetieiecetieieiiies evtetsetseesssesseesssessessessssessessssessessessssasses  sessssessessesessessessssassessessssessessesassessesasses | fessessssessesesessessesassessessessssessessesassessesss | tetsessesssessessesastessessssessessesassessessesassesse  tostessesesessessessnssssessessssessessesessessessnsesse | teriessessssessessssessessssessessesanes 7,574,493
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UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

Claims Paid Year to Date Liability End of Current Quarter 5 6
1 2 3 4 Estimated Claim Reserve
On Claims Incurred On Claims On Claims Unpaid On Claims Claims Incurred and Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of
Line of Business of Current Year the Year Prior Year the Year (Columns 1 +3) Prior Year

1. Comprehensive (hospital N MEICAI)..........c.uriuruiiriiii bbbttt enb b snseesssnnns | snsbseesnssnssesbneieees 141,773,653 ..o 217,933,644 | ..o 20,703,888 |.....coovvrvrerriiianne 159,523,678 | ...coovvvvrvrrireriennn. 162,477,541 [ .o 183,324,132
2. MEAICArE SUPPIBIMENL. ...ttt bbb bbb b bbb bbb bbb bbbttt enns [ aretssbsse bbbt 2,803,655 | ..ooieriiriieiieieeiieens 3711424 | oo 406,000 ..o 3,263,604 |...oooirieieeins 3,209,655 | ..ooeieriieiiiieeieiees 3,121,797
Bl DBINAI ONIY...oeeeicee eSSttt | estist sttt 811,072 | 1,788,866 | ...ocooverreririeieiinn. 103,000 | .o 797,000 | .ooveeeieeeeieieiene 914,072 | oo 912,000
4. VISION ONIY...ovtiiririais ettt e | setb et 9,639 | T24.581 | oo | e 10,000 [ oo 9,639 | 10,000
5. Federal EMployees HEalth BENEAIES PIAN...........cccciiiicieieiscceisse sttt ssb st es st es s ssessns | ssesssssssssesssssssessessssssssessassssssssens | suestessssssessesssssssssessasssnssessessasssnssens | s1essessusssessesssssessessasssssessessassssssens | stesssssssssessessssssssessesssssessessssssssnns | sessesssessessessesssssessessassssssessssans 0 [
6. THIE XVII = MEAICAIE. ...ttt s8££ttt | Hebtest e st e st st s bt st st st sssnntas | festnstsssnssnstnstnseas 22,657,150 [ ..ovoieeeieriiieeeeieieeiienes s 13,572,545 | oo, 0 [
T THIE XIX = IMBUICAIG. .....vvoveeiesiesie et sens | 2bsesssesssessssessesssesssenssenssenssenssenssenss | absessssssesssesssenssenssenssenssenssenssenssanss | asssssenssenssenssesssenssessssnssenssanssenssnss | ssssesssssnsssnssssssnsssesssessnssssssnssens | srssessessinss sttt 0 [
8. ONEI NEAIN. ..ottt | crber s 3,905,215 | .o 13,431,124 | oo | s 2,509,376 | ..o 3,905,215 | .o 3,887,521
9. Health SUDLOtAI (LINES 110 8).....uuieuieeieriiecieeiteiteeie ettt nes [ snbtsesssesssnss st snnsseees 149,303,234 [ .o, 260,246,749 [ .o 21,212,888 [ ..o, 179,676,203 | oo 170,516,122 [ oo 191,255,450
10, HEAINCAIE TECEIVADIES ()......vu.rvvereeeciseiseiisiisisee s ss st s sttt | absnstenssenss s st st st st ensee 125,863 | .cvoeveereeeieriereris 2,023,166 | ...ovvrrreireirriieienn 17,495,211 | oo 14,716,000 |.oovovvvereerierieninenn. 17,621,074 | .o, 38,343,602
11, OtNEI MON-NEAIN........oeiecice eS8 s8R s st s st nssnssa | absessestessasssnssessestenssessestensnssessensns | sistsessessastnsessessensaessessensenssnssestens | Sientsnsuestest st e sses st st et sten st ssens | Htessesiessessen st s st st et ss st s ssnssens | Hressntesess st st s st sttt en e (01 U
12. Medical incentive pooIS and DONUS @MOUNLS...........cviueireiiueiieieieisiesessissie st esse s sssess s sssssses st s s sessessssssssssessessnses | ansessssnsessessnsessesssssnsessns 529,364 |t 150,020 [ .o 5594110 [ 1,980,383 [ ..o 6,123474 | oo, 5,853,700
13, T0tAIS (LINES 9-T 0T T4 2) ittt ettt ettt ettt s s 888 st s stk ettt sttt ennt et | sestenstenss st st st s 149,706,735 [ oo, 258,373,603 | ..o, 9,311,787 | o 166,940,586 | ..ooooovviiiine 159,018,522 | oo 158,765,548
(@) Excludes§.......... 0 loans or advances to providers not yet expensed.
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NOTES TO FINANCIAL STATEMENTS

NOTE 1 - SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES AND GOING CONCERN

A Accounting Practices
State of
Domicile Current Period Prior Year
NET INCOME
(1) Medical Mutual of Ohio state basis (Page 4, Line 32, Columns 2 & 4) OH | $ 31,428,951 | $ 126,749,688
(2) State Prescribed Practices that increase/decrease NAIC SAP
(3) State Permitted Practices that increase/decrease NAIC SAP
(4) NAICSAP (1-2-3=4) OH $ 31,428,951] § 126,749,688
SURPLUS
(5) Medical Mutual of Ohio state basis (Page 3, line 33, Columns 3 & 4) OH | $ 1,376,028,199[ $ 1,352,839,930
(6) State Prescribed Practices that increase/decrease NAIC SAP
(7) State Permitted Practices that increase/decrease NAIC SAP
(8) NAICSAP (5-6-7=8) OH $ 1,376,028,199] $ 1,352,839,930

C. Accounting Policy
No significant change.
D. Going Concern

Not applicable.

NOTE 2 - ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

No significant change.

NOTE 3 — BUSINESS COMBINATIONS AND GOODWILL

No significant change.

NOTE 4 - DISCONTINUED OPERATIONS
No significant change.
NOTE 5 - INVESTMENTS

D. Loan-Backed Securities
Not applicable.

E. Repurchase Agreements and/or Securities Lending Transactions

Not applicable.

Working Capital Finance Investments
Not applicable.

J. Offsetting and Netting of Assets and Liabilities
Not applicable.

NOTE 6 - JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES

No significant change.

NOTE 7 - INVESTMENT INCOME

No significant change.

NOTE 8 — DERIVATIVE INSTRUMENTS

No significant change.

NOTE 9 - INCOME TAXES

No significant change.




Statement as of March 31, 2016 ofthe  Ml@dical Mutual of Ohio

NOTES TO FINANCIAL STATEMENTS

NOTE 10 - INFORMATION CONCERNING PARENT, SUBSIDIARIES, AFFILIATES AND OTHER RELATED PARTIES

No significant change.

NOTE 11 - DEBT

Not applicable.

NOTE 12 - RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED ABSENCES AND OTHER
POSTRETIREMENT BENEFIT PLANS

A. Defined Benefit Plan

No significant change.

NOTE 13 — CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS

No significant change.

NOTE 14 - LIABILITIES, CONTINGENCIES AND ASSESSMENTS

No significant change.

NOTE 15 - LEASES

No significant change.

NOTE 16 — INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET RISK AND FINANCIAL INSTRUMENTS WITH CONCENTRATIONS OF
CREDIT RISK

No significant change.

NOTE 17 - SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES

B. Transfer and Servicing of Fianncial Assets.
Not applicable.
C. Wash Sales

Not applicable.

NOTE 18 - GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED PLANS AND THE PORTION OF PARTIALLY INSURED PLANS

Not applicable.

NOTE 19 - DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS

Not applicable.

Q10.1
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NOTES TO FINANCIAL STATEMENTS

NOTE 20 - FAIR VALUE MEASUREMENTS

A

(1 Fair Value Measurements at Reporting Date
Assets at Fair Value Level 1 Level 2 Level 3 Total
COMMON STOCK INDUSTRIAL AND MISC $ 185,208,760 $ -9 -1$ 185,208,760
OTHER INVESTED ASSETS 10,515,297 - - 10,515,297
Total $ 195,724,057 $ -3 -9 195,724,057
Liabilities at Fair Value Level 1 Level 2 Level 3 Total
$ -9 -9 -9
Total $ -3 -3 -3
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total Gains | Total Gains
Beginning Transfers | and (Losses) | and (Losses) Ending
Balance at | Transfers Into | Out of Level | Included in Included in Balance at
a. Assets current period Level 3 3 Net Income Surplus Purchases Issuances Sales Settlements | current period
$ -18 -18 -8 -1$ -8 -1$ -8 -8
Total $ -9 -1% -1% -8 -1% -8 -1% -1$
Total Gains | Total Gains
Beginning Transfers | and (Losses) |and (Losses) Ending
Balance at | Transfers Into | Out of Level | Included in Net | Included in Balance at
b. Liabilities current period Level 3 3 Income Surplus Purchases Issuances Sales Settlements | current period
$ -8 -1$ -1 $ -1$ -1$ -1$ -8 -8
Total $ -8 -8 -1$ -1 -1 -8 -1$ -8
(3) Not applicable.
(4) Not applicable.
(5) Not applicable.
Not applicable.
Not Practicable
Type of Financial Instrument |Aggregate Fair Value| Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value)
BONDS $ 985,417,022| $ 962,695,792| $ $ 985,417,022 $ -
COMMON STOCK
INDUSTRIAL AND MISC 185,208,760 185,208,760 185,208,760 -
OTHER INVESTED ASSETS 10,515,297 10,515,297 10,515,297 -

Not Practicable to Estimate Fair Value

Not applicable.

NOTE 21 - OTHER ITEMS

No significant change.

NOTE 22 - EVENTS SUBSEQUENT

No significant change.

NOTE 23 - REINSURANCE

No significant change.

Q10.2




Statement as of March 31, 2016 ofthe  Ml@dical Mutual of Ohio

NOTES TO FINANCIAL STATEMENTS

NOTE 24 - RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO REDETERMINATION

E. Risk-Sharing Provisions of the Affordable Care Act

(1)

)

Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act

risk sharing provisions YES

Impact of Risk-Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current period:

a. |Permanent ACA Risk Adjustment Program AMOUNT

Assets

1. |Premium adjustments receivable due to ACA Risk Adjustment | $ 3,496,449

Liabilities

2. |Risk adjustment user fees payable for ACA Risk Adjustment 72,922

3. Premium adjustments payable due to ACA Risk Adjustment

Operations (Revenue & Expenses)

4. |Reported as revenue in premium for accident and health contracts (written/collected) due to ACA

Risk Adjustment

5. |Reported in expenses as ACA Risk Adjustment user fees (incurred/paid) $ 24177
b. |Transitional ACA Reinsurance Program

Assets

1. Amounts recoverable for claims paid due to ACA Reinsurance $ 15,041,010

2. |Amounts recoverable for claims unpaid due to ACA Reinsurance (contra liability) 962,264

3. |Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance

Liabilities

4. |Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded premium 7,174,604

5. |Ceded reinsurance premiums payable due to ACA Reinsurance 246,431

6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance $

Operations (Revenue & Expenses)

7. |Ceded reinsurance premiums due to ACA Reinsurance $ 246,431

8.  |Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected

payments 3,086,592

9. ACA Reinsurance contributions — not reported as ceded premium $ 2,502,772
c. |Temporary ACA Risk Corridors Program

Assets

1. |Accrued retrospective premium due to ACA Risk Corridors | $

Liabilities

2. |Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors |

Operations (Revenue & Expenses)

3. Effect of ACA Risk Corridors on net premium income (paid/received)

4. Effect of ACA Risk Corridors on change in reserves for rate credits $

Q10.3
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NOTES TO FINANCIAL STATEMENTS

(3) Roll forward of prior year ACA Risk-Sharing Provisions for the following asset (gross of any nonadmission) and liability balances along with the reasons
for adjustments to prior year balance:

Unsettled Balances as of the

Differences Adjustments Reporting Date
Prior Year Prior Year Cumulative Cumulative
Accrued During the Prior Year on | Received or Paid as of the Current| Accrued Less | Accrued Less Balance from Balance from
Business Written Before December| Period on Business Written Before | Payments (Col. | Payments (Col. | To Prior Year | To Prior Year Prior Years Prior Years
31 of the Prior Year December 31 of the Prior Year 1-3) 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)
1 2 3 4 5 6 7 8 9 10 11
Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Ref|  Receivable (Payable)
a. |Permanent ACA Risk Adjustment Program
1. |Premium adjustments
receivable $ 3496449 |$ - 18 - 18 - |$ 349449 |$ - I8 - |$ - | A S 349449 |$ -
2. |Premium adjustments
(payable) - - - - - - - - | B - -

3. [Subtotal ACA
Permanent Risk
Adjustment Program  |$ 3,496,449 |$ - I8 - |8 - |$ 3496449 |$ - |8 - |8 - $ 3496449 |$ -

b. |Transitional ACA Reinsurance Program

1. |Amounts recoverable
for claims paid $ 20,844,796 |$ - |$ 10812314 |$ - |$ 10,032,482 |$ - |$ 4,072,689 |$ - | C|$ 14105171 |$

2. |Amounts recoverable
for claims unpaid

(contra liability) 2,884,200 - - - 2,884,200 (2,884,200) - | D - -
3. |Amounts receivable

relating to uninsured

plans - - - - - - - | E -

4. |Liabilities for
contributions payable
due to ACA
Reinsurance — not
reported as ceded

premiums - 4,671,832 - 4,671,832 - -|F - 4,671,832
5. |Ceded reinsurance
premiums payable - - - - - - - |G

6. |Liability for amounts
held under uninsured
plans - - - - - - - |H

7. |Subtotal ACA
Transitional
Reinsurance Program |§ 23,728,996 |§ 4,671,832 |§ 10812314 |§ - |$ 12916682 |[§ 4,671,832 |[$ 1,188,489 |$ - $ 14105171 |§ 4,671,832

c. |Temporary ACA Risk Corridors Program

1. |Accrued retrospective

premium $ - I8 - I8 $ - I8 - I8 - 18 - 18 s -8 -

2. |Reserve for rate
credits or policy
experience rating
refunds - - - - - - -1 - -

3. |Subtotal ACA Risk
Corridors Program - - - - - - - - - -

d. |Total for ACA Risk Sharing
Provisions § 27225445 |§ 4,671,832 |§ 10812314 |§ - |$ 16413131 |§ 4671832 |§ 1188489 |$ - § 17601620 |§ 4,671,832

Explanations of Adjustments

Not applicable.

Not applicable.

Adjustment for claims paid as of March 31 of the current year for claims incurred in the prior year.
Adjustment for unpaid claims incurred before December 31 of the prior year that were paid as of March 31 of the current year.
Not applicable.

Not applicable.

Not applicable.

Not applicable.

Not applicable.

Not applicable.

c-IemMmUOowW>

NOTE 25 - CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

Reserves for unpaid claims and claims adjustment expenses net of health care receivables as of December 31, 2015 were $163.6 million. As of March 31, 2016, $176.0
million has been paid for incurred claims and claim adjustment expenses attributable to insured events of prior years and $21.3 million in health care receivables have been
recovered. Reserves remaining for prior years are $26.8 million based on the estimation of unpaid claims, claim adjustment expenses, and amounts expected to be received
through subrogation at March 31, 2016. Health care receivables remaining to be recovered related to prior years are $17.6 million. Therefore, there has been a $0.3 million
unfavorable prior year development since December 31, 2015. The deficiency that emerged resulted from differences in claims severity and utilization as compared to
expectations.

NOTE 26 — INTERCOMPANY POOLING ARRANGEMENTS

No significant change.

NOTE 27 - STRUCTURED SETTLEMENTS

Not Applicable for Health Entities.
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NOTES TO FINANCIAL STATEMENTS

NOTE 28 - HEALTH CARE RECEIVABLES

Estimated Actual Rebates  Actual Rebates  Actual Rebates
Pharmacy
Rebates as Pharmacy Collected Within Collected Within  Collected More
Reported on Rebates as 90 Days of 91 to 180 Days of Than 180 Days
Financial Invoiced/ Invoicing/ Invoicing/ After Invoicing/
Quarter Statements Confirmed Confirmation Confirmation Confirmation
March 31, 2016 $ 14,922,000 $ -9 - 9% - 9§ -
December 31, 2015 $ 15,031,741 § 15,031,741 $ 43978 $ - $ -
September 30, 2015 13,232,000 14,349,568 12,742,504 - -
June 30, 2015 11,707,000 11,351,854 11,426,738 - -
March 31, 2015 10,320,000 12,136,379 12,593,790 (1,229,387) -
December 31, 2014 $ 11,377,584 §$ 11,414,000 $ - § 12,638,565 $ 1,444,806
September 30, 2014 10,480,000 10,785,000 - 9,259,202 1,598,786
June 30, 2014 9,680,000 10,540,000 - 9,215,150 1,374,222
March 31, 2014 10,323,000 9,680,000 - 8,982,952 805,765

NOTE 29 - PARTICIPATING POLICIES

No significant change.

NOTE 30 - PREMIUM DEFICIENCY RESERVES

No change.

NOTE 31 - ANTICIPATED SALVAGE AND SUBROGATION

No significant change.
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6.5

6.6
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7.2

8.1
8.2

8.3
8.4

9.1

9.2

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

as required by the Model Act? Yes[X] NoJ[ ]
If yes, has the report been filed with the domiciliary state? Yes[X] Nol[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[] NAI[X]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2014
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2009
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 03/02/2011
By what department or departments?
Ohio Department of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 Ifthe response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.3

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

10.1
10.2

1.1

1.2

13.

14.1

15.1
15.2

16.1
16.2
16.3
17.

If yes, indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities lending agreements.)

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA:

Amount of real estate and mortgages held in short-term investments:

Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following:

14.21 Bonds

14.22 Preferred Stock

14.23 Common Stock

14.24 Short-Term Investments

14.25 Mortgage Loans on Real Estate

14.26 All Other

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above

Has the reporting entity entered into any hedging transactions reported on Schedule DB?

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

If no, attach a description with this statement.

For the reporting entity's security lending program, state the amount of the following as of current statement date:

Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

Total payable for securities lending reported on the liability page:

Yes[ ] No[X]
$ 0
Yes[ ] No[X]
$ 0
$ 0
Yes[X] NoJ[ ]
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
$ 0 $ 0
0 0
81,164,463 72,676,728
0 0
0 0
277,198,091 270,819,527
$ 358,362,554 $ 343,496,255
$ 0 $ 0
Yes[ ] No[X]
Yes[ ] NoJ[ ]
$ 0
$ 0
$ 0

Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

Yes[X] Nol[ ]

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1
Name of Custodian(s)

2

Custodian Address

FIFTH THIRD BANK

5050 KINGSLEY DRIVE, CINCINNATI, OHIO 45263

PNC BANK

1900 EAST NINTH STREET, CLEVELAND, OHIO 44114

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

location and a complete explanation:

1

2

Name(s) Location(s)

3
Complete Explanation(s)

17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter?

17.4 If yes, give full and complete information relating thereto:

Yes[ ] No[X]

1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
N/A FIRST MERIT BANK 101 W. PROSPECT AVE., CLEVELAND, OHIO
44115
N/A PNC CAPITAL ADVISORS 1900 EAST NINTH STREET, CLEVELAND,
OHIO 44114
124674 ANCORA ADVISORS 6060 PARKLAND BLVD., CLEVELAND, OHIO

44124

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

18.2 If no, list exceptions:

Q11.1

Yes[X] Nol[ ]



Statement as of March 31, 2016 ofthe  Ml@dical Mutual of Ohio

GENERAL INTERROGATORIES (continued)

PART 2 - HEALTH
1. Operating Percentages:
1.1 A&H loss percent 751 %
1.2 A&H cost containment percent 1.0 %
1.3 A&H expense percent excluding cost containment expenses 18.0 %
2.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
2.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. 0
2.3 Do you act as an administrator for health savings accounts? Yes[ 1] No [X]
2.4 |Ifyes, please provide the amount of funds administered as of the reporting date. 0

Q12



Statement as of March 31, 2016 ofthe  Ml@dical Mutual of Ohio

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date
)

1 2 3 5 6
NAIC Type of
Company D Effective Domiciliary | Reinsurance
Code Number Date Name of Reinsurer Jurisdiction|  Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE

Q13




Statement as of March 31, 2016 ofthe  Ml@dical Mutual of Ohio

SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
2 3 4 5 6 7 8 9
Federal Life and
Employees Annuity
Accident Health Benefits | Premiums and Property/ Total
Active and Health Medicare Medicaid Program Other Casualty Columns Deposit-Type
State, Etc. Status Premiums Title XVIII Title XIX Premiums | Considerations [ Premiums 2 through 7 Contracts

® N AW =

61.

Arkansas.........occeennereensienenns
California........ccocvevververerseireiesins
Colorado...
Connecticut...
Delaware.......... .
District of Columbia............ccc.ene.
FIOTAa. ..t
[CTTo 7o TR GA
HaWali.....coovvveereeeceieeeis HI

Kentucky...
Louisiana..

MiChigan.......cvvererrernrnrnrireieeinnenns
MIinNesota.........cceveveeeeriereerenienens

Mississippi
Missouri....
Montana...
Nebraska..

New Hampshire.........ccoovveurnrnrenns NH
NEW JEISEY ..o
NEew MEXICO......vereerrerreereeeereenns
NEW YOrK....ooveeeerereenrereeeerneeseieenns

Pennsylvania
Rhode Island
South Carolina........cccccvvvererrernnen. SC
South Dakota.........ccevevereirernnnn. SD

WYOMING...vveeieirieeie e
American Samoa...........cc.ceeueverenns AS

Puerto RICO.......cccovriereirirrieireiiene PR
U.S. Virgin Islands...........ccccccvueuunee. Vi
Northern Mariana Islands.............. MP
Canada.......cccooeervernnne.
Aggregate Other alien..
Subtotal........cciierreeiereeins
Reporting entity contributions for

Employee Benefit Plans.....................
Total (Direct Business,........................

—

—

58001.
58002.
58003.
58998.

Summary of remaining write-ins
for line 58 from overflow page.........ccccoeevvvevnnnee
58999. Total (Lines 58001 thru 58003 plus 58998)

(Line 58 aboVe).......cccvvveiersiciiiieens

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;

(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

(a)

Insert the number of L responses except for Canada and Other Alien.

Q14
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Statement as of March 31, 2016 of the Medical Mutual of Ohio

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Medical Mutual of Ohio
34-0648820
NAIC 29076

OH

Medical Mutual of Ohio
Charitable Foundation
34-1879613
OH

Medical Health Insuring
Corporation of Ohio
34-1442712
NAIC 95828
OH

Consumers Life
Insurance Company
21-0706531
NAIC 62375
OH

Medical Mutual
Services, LLC
34-1922587

OH

As of 3/31/16
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Statement as of March 31, 2016 of the Medical Mutual of Ohio

SCHEDULE 'Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10 1"

1 2 3 4 5 6 12 13 14 15
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership
Group Company Federal (US.or Locatio | to Reporting Attorney-in-Fact,| Provide
Code Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity  [Directly Controlled by (Name of Entity/Person)| Influence, Other)| Percentage| Ultimate Controlling Entity(ies)/Person(s) *
Members
0730...| Medical Mutual of Ohio...................... 29076...... 34-0648820.. | ...cvvevrvererens e [ Medical Mutual of Ohi0.........cccceeveveiveiecinans OH....... UDP........... Medical Mutual of Ohi0.........cccoeveveieieriinens Ownership.......... ....100.000 | Medical Mutual of Ohio..........cccceerererrerieies | v
0730...  Medical Mutual of Ohio............c......... 95828...... 34-1442712.. Medical Health Insuring Corporation of Ohio.. | OH....... DS Medical Mutual of Ohio Ownership.......... ....100.000 | Medical Mutual of ONi0........c.cccverererreeireieies [errrirereinns
0730...  Medical Mutual of Ohio...........ccoc.n. 62375...... 21-0706531.. Consumers Life Insurance Company.............. OH....... DS Medical Mutual of Ohio Ownership.......... ....100.000 | Medical Mutual of ONi0........c.cceurerersrrrereierns [evrireiennns
........... Medical Mutual of Ohio.......c.cocooceeee L evnieiennnn | 34-1922587. { oo [ L. | Medical Mutual Services, LLC........cveeeeeen. [OH....... [DS............... | Medical Mutual of Ohio............c..cccoceeveeeeee.r.. | Ownership.......... | ....100.000 [ Medical Mutual of Ohio........cceceeviveeeciiieeeiens [




Statement as of March 31, 2016 ofthe  Ml@dical Mutual of Ohio

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Response

NO

Explanation:
1. The data for this supplement is not required to be filed.

Bar Code:

* 2 9 07 6 2 016 3 650000 1 *

Q117



Statement as of March 31, 2016 ofthe  Ml@dical Mutual of Ohio
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, Prepaid ASSELS.......ccccuiieiieieiesete sttt sttt sttt ntens | sunsbssessinees 13,973,022 | .coerneee. 13,973,022 | ..ovevereeereeiend 0
2505. Other Receivables ,205, . ...2,166,167 | ... 11,038,907 | ... ..
2597. Summary of remaining Write-ins fOr LINE 25.........ccuoiiiiiiieiieiceecesssesesissssssessssssnesssssensenns | sossessesssenns 17,178,096 | ................ 16,139,189 [ .o 1,038,907
Additional Write-ins for Liabilities:
Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
2304, ReINSUTANCE PaYabIE..........cvviveieiciiisieeseieseeise st sssssssesssssnsens | sessessssesessennd 6,450,594 | ..ovreieereieeensiens | e 6,450,594 | ..cooovvirernnns 4,538,939
2305. Unclaimed Funds.. ..4,464,139 | ... ..4,464,139 ..4,127,159
2306. Guaranty Fund Liability...........cc.ccconee. ...5,300,000 {... ..5,300,000 | .. ....5,300,000
2397. Summary of remaining write-ins for Line 23 16,214,733 16,214,733 | oo 13,966,098

Q18




Statement as of March 31, 2016 ofthe  Ml@dical Mutual of Ohio

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAI...........covureriierirririreieisess it ssases st sssss st esssessessessssessnns | sesessesssssssssessesssssessessssssnssessnes [0 OO
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIION. ..o BB .............ovrrins | cerriinieeiese st nbens | et sttt aen
2.2 Additional investment made after acquisition............ccccoeoeerrrrernienneen. NN ........................
3. Current year change in encumbrances............... . . A . .
4. Total gain (loss) on disposals......
5. Deduct amounts received on disposals...........c..coerreerrerrernenns
6. Total foreign exchange change in book/adjusted Carrying VAIUE............c.vurreiinrerriinese et essssesesseseans
7. Deduct current year's other-than-temporary impairment FECOGNIZEM. ........c.vurererirerirririneereieeseessesesessssesessesssssssssessssssssssses | sesssesssssssssssssessssssssessssssssessansans | sessessessesssssessessssssessassssssnssassnsns
8. Deduct CUMTENT YEAI'S AEPIECIALION. .........cvueereeire et ee et eee ettt s st ens et ee s ss s ses s sses st enssessessensnssessn | chsesssssesssnssnssesssnssessessenssessessensanes | cosmssessssssnssnssanssnssessenssnssessensasssnes
9. Book/adjusted carrying value at end of current period (LINES 1+2+344-516-T-8).........cocvrurrerrirrirnrnrirnineinsisessssesssesessessssssesss | seereessssssssssessssensssesssssssssssessens O O 0
10.  Deduct total NONAAMILEEA @MOUNLS............ccvueieiiiieieiciscte ettt sa bbb a s b ass s sae s s s ssesesenbes | fetssssssssssssessessssessessessssessassesssssnts | essesssssessessssonsassesssssnssneesssantnes
11. _Statement value at end of current period (Ling 9 MINUS LINE 10). ... uiieiiuiriiieiiuisi st ssesee s ess s ssesesssss e seesesssnssessessensssssees | sessssssssssssssessessssssessessssssssssssnes 0 e 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOT YEaT..........c.evcvcveieeeeeresieeeseseesiesesens | eevreresiesee s sssseseenes [0 OO
2. Cost of acquired:
2.1 Actual cost at tiME OF ACQUISITION. .........c.ccvieieereirie ettt es st s s s bt en s ssesessssenes | eesssssssesssssssessessntassesssssssenssssessnsns | svsessssissessesesstesses e sss s s ssesansnean
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other...........
4. Accrual of discount..........cccoeverrennne
5. Unrealized valuation increase (decrease).. .
6. Total Gain (I0SS) ON GISPOSAIS.......cvurerererrereirrereseirereseiseesesesstssssessesesss e ssess s ss st s s sess s es st ens e ss st s s s st st ses st s ssns s st ensnsses
7. Deduct amounts reCEIVEA ON GISPOSAIS.........vrurrrrerurresreeeeseessssssssesesssssssssessssssssessssssssessessssssessesssssessessansssssesssssessessessnssesss | sesssssessassssssnssessansssssessasssnssessanssns | sessessessossssssessassnssessasssnssnssassansans
8.  Deduct amortization of premium and mortgage interest points and COMMITMENE FEES.........ovuvureierrerriiririrrrrrscsrerseeninees [ et sessensees | sessssessnsssseseesessssessssessssssessessanssnes
9. Total foreign exchange change in book value/recorded investment excluding aCCrUEd INEETESL..........c.ovurvrrureririirrieinries [ v eesteneees | ceveeressnsesseseesssessesessess s ssessanesees
10. Deduct current year's other-than-temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-849-10)........coe. | crverrsinnisissssssisr s 0
12, Total valUuAtion GIOWANCE...........ccevvieiecietce ettt bbb ettt
13. Subtotal (Line 11 plus Line 12).......
14. Deduct total nonadmitted amounts ..
15. Statement value at end of current period (Ling 13 MINUS LINE 14)..... oot ssessssses e sesssnssessessenssnssees | sesssssssssssessessessssssesssnsssssssssssnes 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHOK YBAI.........cvcveveirerererieteeee sttt ssses s sssssssnans | evvessessesesssssessesesan 295,510,604 | woovvveererererns 358,526,992
2. Cost of acquired:
2.1 Actual cost at time of acquisition.............. .250,000
2.2 Additional investment made after acquisition... ..1,256,545
3. Capitalized deferred INtErESt ANG OB ........c.ocveveeiciciees ettt s st s st es s s s s s ssenas | eesssssssesssssssessesensessessessnsnsssaesannns | aee
4, ACCTUAL O QISCOUNL. ....vuveieceecis ettt ettt en s s s st st | srestensnssessensnssessansanssnssantnsnssenss | oon
5. Unrealized valuation INCrEASE (ABCTBASE)........cuevevevieiieericieresies ettt bbbt sse s bt es s s ssssessssnssntenes | svesssssessesissesssssesansns (6,855,636)| ...ovvvrerrerereiernins (45,589,104)
6. Total gain (I0SS) ON AISPOSAIS.........crvvierrrieiitesie ettt sse s bt es s b s s s s s s s esses s bassessesassssssssnssnss | evessissesssssessnsssessessnsas (210,688)| ..ovcveererrreieiirnne 5,490,948
7. Deduct amounts reCeived ON dISPOSAIS............cuuuruurumirmiiiirierieeieeieessesses ettt ssssssssssesenssenins | sesiessessesssssssssesseneees 904,683 | ..o 28,110,290
8. Deduct amortization of premium and AEPIECIALION..........curvrerirerrerire s se s ess s s ssessesssssssssessensssssessanssns | sssessessesssnssnssessanssessessanssnssessessnss | ssssssessassnssnssasssnssessessnssnssessanssnes
9. Total foreign exchange change in boOK/adjUSIEA CAMTYING VAIUE...........cvorerirrierrireiininsirississieessessese s ssessssssssssssssssssssssssssesses | sssessessessssssnssessssssessessessssssessessnss | sssessessassnssnssssssnssnssessnssnssessasssnes
10. Deduct current year's other-than-temporary impairment FECOGNIZEM. .........c.vururerrienrerirrernsessiseessessesssessssesessessssssessesssssssssnsses | sssssssesssssssssssssssassssssessassssssessassas
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. ..289,046,142
12, Deduct total NONAAMItEA @MOUNLS..........cvruerieciciri ettt s sttt essessns st ens st essenen | snsssssessssssnsssssessanssnsseesanssnssessansas
13. Statement value at end of current period (Ling 11 minUS LiNE 12). ... oo ssnesnssssssnssnsssssssssssssssssssssenes | soessesssssssssesssssssssas 289,046,142
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEaI..........c.ccveuererreierseieiessesssssiessessssssssenss | evessessessssssessnnens 1,182,984,782 | ..o 1,129,704,938
2. Cost of bonds and StOCKS @CQUIMET...........cvururieiierieieissis ettt sttt s s st st st st snssessns | svsssssssessassssssessansans 95,177,761 | v 262,398,724
3. ACCIUAI Of QISCOUNL.......uuviiiericieiisie ettt b s s st nsentnns | evsssssssessssssessessantnssenes 220,439 | oo 840,612
4. Unrealized valuation increase (decrease).. .(5,729,510)] .. .(11,081,934)
5. Total gain (loss) on diSposals..........c.cervrrererrerenne 607,928 | ...... ....3,364,305
6. Deduct consideration for bonds and stocks disposed of. 50,697,369 | ...... 187,757,716
7. Deduct amortization Of PrEMIUM..........ccveveiiiieeieieectes ettt bbbt ses bt s e b s s s s s sses s sntessnsans | essssessessessnsessssessenenes 1,307,181 [ o 4,770,687
8. Total foreign exchange change in book/adjusted CAITYING VAIUE.............cvvvevriiveieeiieieeee et sstesse st ssessssnss | stestesssssssssssssssssssssssessssessessessesans | sesiesssssssssessssssessssessssessesessansans
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. .........curveruririenrieierneseieessstessseseseesessesssessessessssssssnss |_ssssssssssssssssssessssssssssssas 675,570 | oo 9,713,460
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)...........ccccvverrrrrrrereeerereisessesesseseeessesenes | cvvereeissesesisssnens 1,220,581,280 | ...coccvvvevrreinnne 1,182,984,782
11, Deduct total NONAAMILEEA MOUNLS...........cccveveiciiiceicisee ettt sae s s b aes s s s saessss s ssstessessntes | ssssessesssssssessessssassesssssssnsansessssnss | ersesssissessessssnssssesssssnssneesnsansanes
12. Statement value at end of current period (Ling 10 mMiNUS LINE 11). .. viuiuiiiiiiiiieiescies sttt sssensessssssesessnaes | cvssssesesssssnsanees 1,220,581,280 | ...coocvoveiiannes 1,182,984,782




20ISsO

Statement as of March 31, 2016 of the Medical Mutual of Ohio

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

ds and Preferred Stock by NAIC Designation

NAIC Designation

During the Current Quarter for all Bon
2

4
Non-Trading

Activity

During
Current Quarter

6
Book/Adjusted Carrying
Value End of
Second Quarter

7
Book/Adjusted Carrying
Value End of
Third Quarter

8
Book/Adjusted Carrying
Value December 31
Prior Year

TOtAl BONAS. ...ttt

(8,661,732)

............................. 7,574,990

......................... 993,260,858

......................... 132,411,893

PREFERRED STOCK

Total Bonds and Preferred StOCK......ouiiiririisiesss s sessssesssssseesas

1 3
Book/Adjusted Carrying Acquisitions Dispositions
Value Beginning During During
of Current Quarter Current Quarter Current Quarter
......................... 993,260,858 | ....covverrerrirnnnnn 127,929,946 | .oocnenn42,671,291
......................... 132,411,893 | .oovviiivireennn6,110,100 | ineceee..4,000,000
...................... 1,125,672,751 [ .oiiiinn.... 134,040,046 | ... 46,671,201
........................................... 0 [0 | 0
...................... 1,125,672,751 [ ..occvvinenceeee..... 134,040,046 | .........c................46,671,291

Book/Adjusfed Carrying

Value End of

First Quarter
...................... 1,069,857,781
......................... 142,096,983
........................................... 0
........................................... 0
........................................... 0
........................................... 0
...................... 1,211,954,764
........................................... 0
........................................... 0
........................................... 0
........................................... 0
........................................... 0
........................................... 0
........................................... 0
...................... 1,211,954,764

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC13§.......... 0; NAIC2§...... 0; NAIC3S§.... 0; NAIC4S....

0;

NAIC5 $

0;

NAICGS......... 0.




Statement as of March 31, 2016 ofthe  Ml@dical Mutual of Ohio

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted i Ac?ual Interest A(;ollected Paid for Accfued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......c it | crerseene s 249,258,972 | ..o D00 N [T 249,258,972 | oo 73,647 [
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying valug, DECEMDET 31 Of PHOK YEAI..........cccvivieeiirieiierecesce et sse s ssbesaesenes | evsesssessesse e sssssaesees 160,361,209 | ..cocvvereereririreieinae 148,914,921
2. Cost of short-term investments acquired 88,897,763 | ..o 12,046,417
3. ACCIUAL OF GISCOUNL........couuieriiiiei ittt siens | sebbre st s bbbttt enbes | Hbeesbseese bbbttt
4. Unrealized valuation iNCrEASE (ECIEASE)...... .. ruuruururrereeeireeseeeeesesseessetseesesssessee e stesesessess s sse e st esssessess st essessassssssessnssns | setasssessesssssssssnssassssssestassasssessesssnssne | estssssssassssssessesssssssssessssssssestassnnens
5. Total ain (I0SS) ON QISPOSAIS..........cvvevieicrrieieieiiissie st ettt b st bbbt s s b b s s st st st s s snsnns | absessesisssstessessssessessessesssssssessessntenses | sebessessesissestes e s st es s b s sn s ss st ante
6. Deduct consideration reCeiVEd ON QISPOSAS..........cccurveireiiviiieie ettt ss bbb s bbb sse s s sentens | sressssessessessssessessessssssessesssssntensesnss | oetessesessssessessessssessessesneen 600,000
7. Deduct amortization Of PrEMIUM.........c..ciiiiiiieicrcese ettt ettt bbb st bestes e snsenss | svebsssessessessssstessessstessessessssssssnsesses | evsesiesessessessessssssesse s s st es e saees 129
8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year's other-than-temporary impairment FECOGNIZEA.............cviuivriieieiieieieie st sssen s | ssesessesssssssessessssensessssssssssassessssansens | stossessesssssssossesssssssessessesansensasssssnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

11. Deduct total nNonadmitted @MOUNES............ciiiiriiiciii bbb sesiens | ettt sesssnssniiss | crosssissse st
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cuviiiviiiiiicieeceersiseniesesnssesessesnssessenssnssnssssnssnsenennee | eeesesessenssnsseseneensens 249,208,972 | vviveiveriieiriresrenienens 160,361,209

QsI03




Statement as of March 31, 2016 ofthe  Ml@dical Mutual of Ohio

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE
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NONE

Sch.DB -Pt. C -Sn. 2
NONE

Sch. DB - Verification
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NONE
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NONE
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NONE

Sch. B - Pt. 2
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Sch.B -Pt. 3
NONE
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Statement as of March 31, 2016 of the Medical Mutual of Ohio

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O0|Flare Capital Partners I, LP Rowayton CT.... | Flare Capital Partners 12/20/2013.... T | e | e 250,000 8,095,258 | ........... 7.100
000000 00 0 [Akron Biolnvestment Fund II, LLC Akron... OH... | Akron Biolnvestment Fund... 03/31/2016.... 1 250,000
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Unaffili@ted. ......... ..o ettt 250,000 | ...cccovrerrneene 250,000 | .ooovererereeeeeieeeen0 | e 8,095,258 |....... XXX.......
Any Other Class of Asset - Unaffiliated
000000 00 O[Employee Benefit Trust........ Cleveland | OH... |T. ROWE PRICE....eoiiiieisisei s 07/01/2004.... | oo [ | v 1,006,545 | .o | e | s 100.000
4299999. Total - Any Other Class of Asset - Unaffiliated. ..o 0

4499999. Subtotal - Unaffiliated

250,000

4699999. Totals

250,000

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Any Other Class of Asset - Unaffiliated
000000 00 0] Employee Benefit Trust.... . | Cleveland | OH. | Participant Withdrawals.... .... | 07/01/2004 |03/31/2016 | .........904,683 0 .904,683 .(210,688) | . )

4299999. Total - Any Other Class 0f Asset - UNAFfilIAted. ..o s bbbt | cnniinies 904,683 0 0 0].....904683 | ... 904,683 (N (210,688)] ....... (210,688)] ....
4499999, SUDLOLAI = UNAFIIAIEA. .......o.ieeiie ek | e 904,683 0 0 0....904683 | ... 904,683 N (210,688) | ....... (210,688)
4899999, TOMAIS..........ooeveeeeecreeveeeies e eeeseeste e s s e s e s e ane sieesiee ettt seessesennene | ervierinn 904,683 0 0 0].....904683 | ... 904,683 20 ] (210,688) | ....... (210,688)
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Statement as of March 31, 2016 of the Medical Mutual of Ohio

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government
912828 SM 3 | US TREASURY NOTES.......ccttuirttesimisssissess s et st | ........... | 03/10/2016.... | NESBITT BURNS SECURITIES.......ciuuiiiiriitisirisisssenssenssssessses s s sssesssssssssssns s ssssssnsssssss | sssssssssensssssssssssssssensenssssssnnss | onssssssssssssssnssssessssens 3,008,555 | ..o 3,000,000 | ..o 13,360 [ 1.
0599999, TOtAl BONAS - U.S GOVEINIMENL.........covieiviiiiiteiereceeieieictetetecete ettt tesetetese s e tessseaesesesaesesenseaesssssaesasnsessssssssesesesssesssssssesasasasessins | 4etessesesesssassssassesesesasassssaseseses s ssses s eses s s sesassseeee s e seses e s ee e s ssesesasnasees s sesetes e s seas e sesetesesseeas e sesetesansesassssesessasssssssnsesesannssssasnsesnsennss | suetesessssssessesesissetesaes 3,008,555 | ..covovverriiiiein 3,000,000 | oovovreireeecen 13,360 XXX
Bonds - All Other Government
46513C TF 3 | STATE OF ISRAEL |ANCORA ADVISORS ..3,000,000
1099999, TOtal BONGS = All OtNET GOVEIMMENL. ...t tvetttttetistt ettt ettt ses a1t 88 8810888488888 1084888480848 8681 E 8400810k E 848810 E £ 1eE8eL L eE oL b oL L1 o E 408 4E 8o E L8 4L E 8o EE 48R E e E 08 4LE 4 Ef L b 4EE 080 E L4811 0E 8108 £E 8oL E 8L 81 E £ E 81088 bbb 3,000,000 XXX
Bonds - U.S. Special Revenue and Special A
3130A7 CV  5|FEDERAL HOME LOAN BANKS........coouuiiiiiiitniineiieiiesis st ssesssssises | soessineees 03/23/2016.... | PIPER JAFFRAY INC......cooiiiririiriieiisiiesienisesenissias 992,600 | ....... 1,000,000 | oooovveerrerrerinerenrnene 1,375 | T
30291H AE 7 |FREMF MTG TR 2013-K28 B........cooreririiiiriciiericeisi st sssssssesssessssssssssensses. | nevesnsenns 02/26/2016.... | ANCORA ADVISORS.......coutimuiimiiiirieriresistisesiesessesise s sessesss st esissness | eesisesssessssssssssessssesssenesnsssnnss | oesssesssnsssenssnsessnssens 5,001,562 | ..ooovvverierieniians 5,000,000 | coooovvverirerirnrrnnrinnrrerrenn 88 [ TFMuc
30291R AA 3| FREMF MTG TR 2013-K34 B .[02/16/2016.... | ANCORA ADVISORS.......oooiviiiieiiiiessieessessiess s sssssss s ssssss s s essssssssssssssssssssesssssssssnsas | aesssessssssssesssssssssssssssssesssasssasess | oossessssesssssssssssssssans 5,071,875 | oo 5,000,000 | .o, 347 [ IFMuciiiiiiiiicis
3199999. Total Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSITIENE. ... .uruuituerstesersstssttstesessseesssssessasss e essses st eesse8eeseee 188 eeE e ee8 st 8 st e0EseEeee & 1eE8ee L e oEE oL L1 o808 4L 8 HeE L8 L8008 184881 E L8 4LE 4810 E4EE 0108408188840 E L4811 E 884880880t be ..11,066,037 |. 11,000,000 XXX
Bonds - Industrial and Miscellaneous
00751Y AC 0| ADVANCE AUTO PARTS INC.....cotiuuiiriiniireiseeissisesiessseeessssss st ssssssessssssses | sosssneses 02/04/2016.... | ANCORA ADVISORS.......ooutimmiimiimeiseitsesisseesssisssssessse s ees bbb bbbt | eebbesssessssees s bssssesns e esssnnes | eebssesssessssssssessnseaan 3,096,060 | ..oooreriieriieiienns 3,000,000 | .oovernirrieiieieeienne 25,500 [2FE.....oooiniiniriniinne
037833 BU 3| APPLE INC....ciiuuiiuiiiiiiiesi ittt | sereninenes 02/16/2016.... | CANTOR FITZGERALD & CO......couririiemiiniiiiiesisesisseisesiesisesiesessssssssssss s sesssssssssssssssessss | oesssesssessssssssssssssssesssesssnsssnnes | ooesssesssnsssesssssessnssens 1,997,860 | ..oveonverieerieniins 2,000,000 | ..ocvorreriiniienirenes 1FE
038222 AF 2| APPLIED MATERIALS INC......ccvtuiirierieinineiiesiseseseesssisessesssssssess s sssssssssensssssssssssssnssss. | soessnenes 03/04/2016.... | STIFEL NICOLAUS & CO.....oucvuuermriuirineriseeeseeseessseisessesssesssesssss s ssss st ssssssesssesssnses | sessssesssesssssssssssssssssssesssnsssnnss | sossssesssnsssessssssssssens 5,434,700 | wovvvverierienreenns 5,000,000 | .ooveruernerierienieneeenns 50,167 [1FE..ciriririieine
12189L AM 3 [BURLINGTON NORTHERN SANTA FE CP.......ccocoviiiiiiirniineinesieeississssissessssssessssssssssesssenses. | eviossinns 03/01/2016.... | CREWS & ASSOCIATES 512,350 500,000 7,042 | 1FE
17275R AV 4| CISCO SYSTEMS INC......cvorrereumrieirierieseeesseiesesse et ssessssenssenssse | soesenenes 02/16/2016.... | ANCORA ADVISORS........coutumurimirieriressseseseesssassessesssesssssesssesss st ssssssensssssss. | eesssesssessssessssssssessesssesssnsssnnss | ooesssesssessesssssssssssens 5,202,250 | .ovovrveriereceienns 5,000,000 {1 S
29364D AU 4| ENTERGY ARKANSAS INC......coouiiiriiriieirerisitisssessssissssssssssssesssssesssssssssssssessssssssssssisenss. | nevesneesns 01/05/2016.... | ANCORA ADVISORS........cvvvrmrirermerinrererienes 996,710 | ....... 1,000,000 | ..ocoomereerereererireenns 1FE
31428X  BF 2| FEDEX CORP....oooiitiiiicirecis ettt ssensansns | evsssanes 03/21/2016.... | STIFEL NICOLAUS & CO......ouvvurirririiieirerisisisesseisssss e ssessssssessesssssssssnsss | ssasssessosssssosssessssssssessasssnsensns | oessessssssosssessssessnes 3,014,040 | oo 3,000,000
478160 BS 2| JOHNSON & JOHNSON.......oouiviriermirmiimerierisesesseesssissssse st sssssssss st ssssssssssnsne | nesesnsesas 02/25/2016.... | ANCORA ADVISORS.......comtimmriuiimnersesssesiseessesssessessses st sesssssssess s sss sttt ensssssns | essssesssessssessssssssssesssesssnsssnnss | essssesssnsssessssssssssens 1,000,000 | .oovernrenrirerieninenns 1,000,000
808513 AL 9| SCHWAB CHARLES CORP.......ccoviiuiiiiiieirniine sttt ssisssssnns | soesinenes 03/01/2016.... | ANCORA ADVISORS ....2,675,900 2,665,000
91159H HK 9|U S BANCORP MTNS BK ENT .1 03/01/2016.... | ANCORA ADVISORS 103,622,570 | oo 3,500,000
92826C  AC 6] VISA INC. ..ottt ettt sttt | enesennas 03/01/2016.... | CREWS & ASSOCIATES! 515,250 500,000
3899999. Total Bonds - INAUSHTIAl ANA MISCEIIANEOUS............c.cviiiieiiiiieieiiiiieiictete ittt ettt e et ebeteteseseseesesesetsesesesesesesessesesesnseses  &essesesessssesessssesesessesesassnsesestsesesassesesessssesesassesesessesesesassesesessesesesssesesessesesessssesessssesesessssesesssesesessssesessesesestsssesassesesesssesesassesesessssesasans 28,067,690 |......... 27,165,000 211,679 XXX
8309997, TOtAI BONAS = PAI 3.ttt itttk 88884840084 £E 848 £EE 48 £ 108106 £44HEEEHEEEHoLE10E 1408 HEEEoEEE 1S fE8eEEEoEEEEEEfHEEE oL L4 EE4EEEoLE LR E L4 E 8L R £EEEHEEEHoEE 4L E LR LR EELE4EE 1AL LR £LE 4L E R E bbbttt | ffenb et 45,142,282 | ..o 44,165,000 | ..o 236,246 XXX
8399999, TOAI BOMUS.......trtteutiseteetes ettt es etk s s8££ 8848484844 E 88080 E 1L E 8oL 808 e feLEeeEeeE 1oL Lo e oeEEeeEeeE  £1eLE1eeEfoeEEoe AL oL L oL oL L 4L f L8 4oEEoLE oL E AL 8o LR oL E oL E LA E oL LA L E LRk ettt enns | deeisnnt ettt 45,142,282 | .o 44,165,000 | ..oovioriii 236,246 XXX
Common Stocks - Industrial and Miscellaneous
G1151C 10 1|ACCENTURE PLC IRELAND 02/11/2016.... | BONY BROKERAGE............ccvtmrimrieiiietiesiseisseesssssssssse s st ssenss | esssssssssesssnsssesssesens 3,500.000 XXX
25243Q 20 5(DIAGEOPLC. 03/07/2016.... | IVY SECURITES INC... 500.000 XXX
GB564A 10 5| NOMAD HOLDINGS LTD....ocvuiimurimrimeeseesssissssesssesssesssessssssssssssssse s ssssssssssssensesssessssesas Roeen. 03/31/2016.... | VARIOUS........oucomeimiimerireriseeessess sttt eninne | estsesesssnsssessensees 21,828.000 XXX
TAB927 10 2| QLT INC .ottt [ 03/16/2016.... | IVY SECURITES INC.......oevomrrirririeieireireerineiiecnienes ..33,000.000 XXX
003881 30 7| ACACIA RESEARCH CORP.........ccoiiirririitiieiiiesieniesisssie s sesssssssssssssessesessssssssnens. | seerenenes 02/26/2016.... | IVY SECURITES INC........cocomrrmrriririrrirriierinsrierienes ..10,000.000 XXX
014491 10 4| ALEXANDER & BALDWIN INC NEW.......ciiimiiiiiiirineireisseeiseiiessesesseessssssssssessessssessssisssseses. | soeessnenes 01/07/2016.... | KING, CL & ASSIC...... 580.000 XXX
019330 10 9 |ALLIED MOTION TECHNOLOGIES INC.......cevvriirirrireriniisiresisiseissseissssesessssssssesssssssssssenssnens | soesennenes 03/28/2016.... [ IVY SECURITES INC.....ccvvrrrrirreierneieierisseeninines .....2,150.000 XXX
01988P 10  8|ALLSCRIPTS HEALTHCARE SOLUTIONS........ccooumiieririeiieisssissiesssssssssss s sssesssessssssssssssnses | seessisesns 03/30/2016.... | KING, CL & ASSIC...... .....2,940.000 XXX
067774 10 9| BARNES & NOBLE INC.......ciuuiiuiiiriieinieitssisee ettt sssssinnnns. | soesinenes 03/04/2016.... | LIQUIDNET INC....coourimuiiuiiirireiise s s st ss bbbt senes | nsbsnsisssssessseessesens 1,640.000 XXX
120076 10 4 [BUILD A BEAR WORKSHOP...........cccuiiirierirerireesieiessriesiesessessssssssessessssessessssssssessesssessins. | sessssones 02/04/2016.... | VARIOUS........ooomrirmiimiiieiiesie e sessise sttt | nebene s ss st enens 9,490.000 XXX
125071 10 O C D ICORP.....couiiicetrcireet ettt bbb | erbansiin 02/09/2016.... | VARIOUS.......ooucimimmiereiieiisesiseesseis s ss bbbt enisns | enisesessnssensnrians 17,000.000 XXX
162825 10 3|CHECKPOINT SYSINC...... .101/04/2016.... | KING, CL & ASSIC...... .....6,000.000 XXX
17163B 10 2| CIBER INC...ooieuiiuiiiciiceiie ettt sniens | eeeseeses 03/15/2016.... | VARIOUS........ocooiimiimirierirecesseiseie ettt enisne | essseessensasessessees 15,000.000 XXX
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SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign|Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
192176 10 5| COFFEE HOLDINGS INC......cooiviiiiireriiinirnisisssciessssisssesse s ssssssessesssssssssssssssssssessessansne | aosesenenes 01/20/2016.... [ IVY SECURITES INC....c.oovvoerrririrrnrisrisnisieisssiesesieens .....5,000.000 XXX
245077 10 2|DEL FRISCOS RESTAURANT GROUP L....cccouvvurimiririrerereesseisersesiessssessssssssssesssssssensenssnes | severenenes 02/08/2016.... | KING, CL & ASSIC........ .....5,181.000 XXX
254687 10 6| DISNEY WALT COMPANY ...t sssssss st ssssesssssssssssnns | seesinenes 03/11/2016.... | MORGAN STANLEY & CO INC......couuririiriireiieiiseisse sttt es st issssens | essssnsssssssesssssssnnens 2,700.000 XXX
28035Q 10 2 |[EDGEWELL PERSONAL CARE CO......cccouriiirirrirririeiinisiiesiesisesesssssssessssssessesssssessssnsses | sevnsiones 02/23/2016.... | IVY SECURITES INC... 100.000 XXX
285229 10 0|ELECTRO SCIENTIFIC INDS INC .103/28/2016.... [ IVY SECURITES INC.......ocomuiiuiiieeieriseiseessessesssessssesssssssssessesssssss st ssssssssssssaens. | sessssssssnesssesssssssnsens 4,860.000 XXX
30231G 10 2 |EXXON MOBIL CORP e | e 02/22/2016.... [MORGAN STANLEY & CO INC......coortiiiiiiiimieieiierisiesisieeesie s ssesssssessssssssss e ssssssssessnss | sesesssesssssessesssssensns 3,900.000 XXX
31620R 40 2| FIDELITY NATIONAL FINANCIAL INC.......cvouieririrriiieeienirsesseissssessessssessssssssssesssesssesessssenses | neveseenns 01/04/2016.... | DAVIDSON D A & COMPANY INC.......ccourimrimirierienireeseriessssessessesesssenns .....2,390.000 XXX
350060 10 9| FOSTER LB CO...ooivuiiuiemiiieiieiiseise sttt nsenins | soenineses 01/15/2016.... | IVY SECURITES INC......otviuiiriiiniineiseiistisessesisseess s ss bbbt ssbens | ensisssisssssesssnssssenens 2,000.000 XXX
35086T 10 9[FOUR CORNERS PROPERTY TRUST INC......cccvtvumrimiiiiiiieienisinsisessinessesssesesssssesseessensnas | sevssianes 03/02/2016.... | NON-BROKER TRADE.........ccccooumiuimrirrirerinnrierienereeens 269.850 XXX
357023 10 O|FREIGHTCAR AMERICA INC......covtimiimiirerineiseesssssessesisesssesssssssssssessesssessssssssssesssessssessns | soessnenes 03/31/2016.... | ABEL NOSER CORP.........cooouiutmrimeimmriaetsesssessss s s s st sssesss s sassse st ss st esssssns | asssssssssssssesssesssesens 3,500.000 XXX
30281V 10 8|FTD COSINC .103/11/2016.... | JONESTRADING INSTITUTIONAL SERVICES 721.000 XXX
35952W 10 3| FUEL SYSTEM SOLUTIONS INC.......corerieurimerierireeeseesssssessesisessssesssssssessssssessssesssssssssssssss. | seerenenes 01/07/2016.... | IVY SECURITES INC .....3,000.000 XXX
359523 10 7{FUEL TECH INC.....coouiimiieiiieiiciieeieisss st snienins | seeniaenes 03/11/2016.... | IVY SECURITES INC.......oovvvrriririeireiisiiesieesieeieenns ..10,000.000 XXX
36164Y 10 1|{GCP APPLIED TECHNOLOGIES INC........oevorreririiiirienirerinseissiessiesiesesssessssessssesssesesssssnns | seessiones 03/08/2016.... | VARIOUS........ooomrirmiiiiiiiesie sttt | nebestbiens st nees 8,830.000 XXX
402307 10 2| GULF ISLAND FABRICATION INC......ccouuivirrirreririneineriesesesensssisessesssesssessssssssssssssssssensnns | nesesseesns 03/1712016.... | VARIOUS.......oovirirneiaiiie s bbbt ens | tsbsse s st nens 6,000.000 | .ooerrrenrierieeenieennd 50,900 XXX
44052W 10 4 |HORIZON GLOBAL CORP........oviviimiiiiiiesiisitssiss ittt ssssssssssisesssns | vovesssnns 03/07/2016.... | IVY SECURITES INC......coeviuiirniiniineiseiissisessiesisseesse s ssses st sssssess | essssssssssssesssssssneens 1,619.000 16,780 XXX
44244K 10 9| HOUSTON WIRE & CABLE CO......ovvorrirrimiimiiierisissessssssssssessesssesssssssssssessessssessssssssssenes. | seesenenes 03/07/2016.... | VARIOUS........ocouiimiimiriseriseceseessseierse sttt enisne | estseessensssesseniees 11,104.000 XXX
46116V 10 5|INTERNATIONAL FCSTONE INC.....ooivuiimiireireeineisesieseseesesisse s ssesssessssissssssessssssssssssssnee | seessnenes 02/09/2016.... | JONESTRADING INSTITUTIONAL SERVICES.......ccoeiiuerimrireiieieisseeissisesssessssissssssssesssenes | sesssssesssssssessssssnnsens 4,149.000 XXX
461203 10 1| INVACARE CORP........cootiireiiiiiisieissie ettt nssssnssensens | nessssanes 03/28/2016.... | ABEL NOSER CORP.......coovvrririiriiieirnnieiesissiessssssssssenes .....3,500.000 XXX
46609) 10  6|J ALEXANDERS HOLDINGS INC......coouvumrimmririinenieesssisesssesssessessesessesssssssssssesssssssssssssnsns. | seessnenes 03/07/2018.... | VARIOUS.......oooomrirmiiaiiae it ens | tsbsse s st 4,371.000 XXX
501014 10 4 |KRISPY KREME DOUGHNUTS INC......ccoostiiiiiiriiiersiieiesissisessiessssssiessssisessessssssssssssenssnsns | soesinsenes 03/22/2016.... | BAYPOINT TRADING. .......tiiriirriiiireiisisisesissssessi et ssssnes | sesesssessssssessesssssessns 3,990.000 XXX
501797 10 4|L BRANDSINC .1 03/17/2016.... | VARIOUS..... ..6,200.000 XXX
53071M 10 4 |LIBERTY INTERACTIVE CORP........ceovriiirrimeirerineiiesiesissessssissssesssesssessssisssssssssesssssssssisnens | neveseesns 01/21/2016.... | VARIOUS..... 3,680.000 XXX
53635B 10 7 [LIQUIDITY SERVICES INC.....coevuiireriiiriiiieinissierissiseeesss s ssssesessssssssessssssssssssensesssssenss. | aosesenenes 03/24/12016.... [ IVY SECURITES INC......ovvrerrriirreririsrieisissnieserisens ..10,000.000 XXX
574599 10 6| MASCO CORP COM......oruuiumiirreierineiseesessassssesssessssssssssssssse st sssssssssss st sssssssssseses | soessneses 01/19/2016.... | NOBLE INTERNATIONAL.......cotirmriuirmeriesiseeseesseise sttt sssssesssenes | asssssesssssssesssesssnsens 2,830.000 | .oocernreniienieeeeeiinne 71,448 XXX
576690 10 1 [MATERION CORP........ccooiiiieeiieieicieie ettt st snsns | seessesnes 01/15/2016.... [ IVY SECURITES INC......orriieieieieiieieiesissiese sttt ettt ssesssssssans | nessssssessessesssansessess 2,500.000 | .ovovvrrereieieieeeieeis 59,125 XXX
577767 10 6| MAXWELL TECHNOLOGIES INC.......cooirimrirririeieieneriesisesesesssssessssessesssesssssssessessesssssses | soevenenes 02/17/2016.... | ABEL NOSER CORP.........ccovvumrrimrrierirerirerieriserienisesesssenns .....2,000.000 XXX
582839 10 6|MEAD JOHNSON NUTRITION CO .1 03/09/2016.... | CLEARVIEW CORRESPONDENT SERVICES. 500.000 XXX
598039 10 5 |[MIDSOUTH BANCORP INC......ccvuririiiiirriiiriiisisisssiessesssiesssss s ssssssessessssssesssssssssssssessens | seseenens 02/10/2016.... [ VARIOUS........cooririiiiniriieisissiesss st sssentnns | sesesssesssssessesssssenso 6,000.000 XXX
611742 10 7| MONSTER WORLDWIDE INC........covuuirimrirerierimeimeiserssesssenssesisssssssssssssesssesssssssssssssssesssessns | sevesenenes 02/11/2016.... | IVY SECURITES INC.......oovvrrrrrrirrirerierreriereeneneenns .....4,000.000 XXX
667746 10 1| NORTHWEST PIPE CO...ovvvuurirmiimiireiiiisesiieeseessessssisssssesssesisssssssssssssssses s ssssssessnns | soeesineses 03/02/2016.... | VARIOUS........ociuiiiineiieiisee sttt bbbt ies | eniseeessniseisesiaes 13,000.000 XXX
68162K 10 6| OLYMPIC STEEL INC.......oiviiiiriririiieiieiiesienieiiesiessiessensssessssesssse s ssssssssssessesssesssnns | seesenenes 02/25/2016.... | IVY SECURITES INC........cooomiriiriirinrierienrierieneneenns 770.000 XXX
68572N 10 4| ORCHIDS PAPER PRODUCTS CO DEL......cciiumrimeirerineerenseeiseessssssssssssesessessssssssssssssessns | nevesneeens 02/04/2016.... | IVY SECURITES INC.......orvouiiriimmiimeiseiieeisssssesssseess s s st esssss s ss s ssisssssssssess | esssssssssssssesssnssssneens 1,921.000 XXX
68628V 30 8| ORION MARINE GROUP INC........cooiririririiiinnieiesississeesssisssessse s sessesssssssssesssssssnsenss | nossessnes 01/11/2016.... | IVY SECURITES INC... .....1,000.000 XXX
71361F 10 O [PERCEPTRON INC......oivuiiuieieeimriseiseiisssssestsessssessssssssssessessssessssssssssesssessssssssssssssssesssessnns | sesssssnes 03/14/2016.... | IVY SECURITES INC........cvvvrirririrercrieererieneeneseenns .....2,000.000 XXX
714157 20 3| PERMA-FIX ENVIRONMENTAL SERVICES.........coommiiiiieriiieiineissiiesiesisessssissessssssessssssns | seerienes 01/20/2016.... | IVY SECURITES INC......couriuiiriiiniineiseiiseissssesisseese s ss st sssens | ensissssssesssesssnssssnsens 4,000.000 XXX
T3172K 10 4{POLYCOM INC....oovirrireerriiriesieseeesseisesie sttt niseninnns | seseninenes 02/23/2016.... | JONESTRADING INSTITUTIONAL SERVICES......... .....4,000.000 XXX
TAT33V 10 O QEP RES INC...o.oouiiriieiieieiieeie sttt | srsesinnes 03/08/2016.... | RAYMOND JAMES & ASSOC........corvurrirmiimiiaieseisesssesisssssssisessesssessssess s ssssssssssssssssssssssns | esssssssssssssessssssnnsens 6,170.000 XXX
763165 10 7|RICHARDSON ELECTRONICS LTD .103/04/2016.... | VARIOUS..... ....10,000.000 XXX
T4975N 10 5| RTISURGICAL INC......uvouivimiireireiieriesiieeisesisseesessssssest st ssessessssssne | neveseeses 02/09/2016.... | IVY SECURITES INC.......oovviriiririrererierieeriereeneneenns ..10,000.000 XXX
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811065 10 1|SCRIPPS NETWORKS INTERACT INC.......coviiiimriniiirinieisnsiesesisseessssssssessessssssssessssssssessens | sesensens 02/25/2016.... | JONESTRADING INSTITUTIONAL SERVICES......... .....2,060.000 XXX
82706L 10 8| SILICON GRAPHICS INTERNATIONAL CORP.........ccoverirririernimnerserssssssenssesssssssessesssessssenssnes | senerenenes 01/28/2016.... | IVY SECURITES INC.......cooovrrrrrriririrerierinerienienes .....2,500.000 XXX
829214 10 5| SIMULATIONS PLUS INC.....coouiimiiiiisiieiiseseise i sssssse st ssssssssssssssesssasssnns | sessineees 02/08/2016.... | JONESTRADING INSTITUTIONAL SERVICES......... 261.000 XXX
83083J 10 4 [SKULLCANDY INC 03/24/2016.... | IVY SECURITES INC ..10,000.000 XXX
830879 10 2|SKYWESTINC .102/11/2016.... | JONESTRADING INSTITUTIONAL SERVICES.........ccntuurivmerieeiienisiserssssssessesessesssisessssssenss | sessssssssesssesssssssnsens 2,660.000 XXX
846819 10 0|SPARTAN MOTORS INC 01/26/2016.... | IVY SECURITES INC ..14,500.000 XXX
784635 10 4| SPX CORP......couiiimririreieiesssie sttt | seenirenes 03/08/2016.... | ABEL NOSER CORP.........ccovremrinrrierirerireeserissrierssenesssenns .....1,780.000 XXX
872386 10 7| TESSCO TECHNOLOGIES INC.......cooouiiriiniireiieeieirseeiseisse st sssssesssssesins | seeesineees 01/11/2016.... | IVY SECURITES INC......ouviuiirniiiniineiieiiseiseesse i ss st ssbens | ensisssisesssesssnesssesens 2,718.000 XXX
887228 10 4| TIME INC ..ottt ssienne | seenirenes 02/12/2016.... | KING, CL & ASSIC...... .....4,360.000 XXX
887317 30 3| TIME WARNER INC.....coiiiuiimiinriieeieeiseissesssssse sttt ssssssssssnes | sonessnenes 01/08/2016.... | BONY BROKERAGE............ccvtuiimiiuiiiesienissiseesesssssssse s es st ssssssssssenss | esssssssssssssesssesssnsens 2,000.000 XXX
896047 50 3|TRIBUNECO. .102/01/2016.... | VARIOUS..... ..2,980.000 XXX
901476 10 1| TWIN DISC INC.....oovvrierrrimeimeiiersiseeieeissiseesssssse sttt eesssssssssnens. | seesinenes 03/10/2016.... | ABEL NOSER CORP.........ccovvumrimrrierierireenerisersenssesesseenns .....1,500.000 XXX
911268 20 9| UNITED ONLINE INC......oouiiiuiiriiiiineireieeiiee ittt ssssssessnas | soesineses 02/08/2016.... | IVY SECURITES INC......orvvuiirmiimmiinireiiseisesse i eese st sss bbbt sssess | ensisssssssssesssnssssnsens 1,200.000 XXX
913837 10 0| UNIVERSAL STAINLESS & ALLOY.....oiiririiiirienieriieeinsisiiesie s sseessssesssessssssssnss | seesenenes 01/20/2016.... | VARIOUS........ooomimmiiiiiiiesie sttt | neiese et srees 6,500.000 XXX
92242T 10 1 {VECTRUS INC.....ooivrmeimiimeiineiieeiesississssssssse st ssssssse st essssssssssssssessnssns. | avssssanes 02/03/2016.... | KING, CL & ASSIC...... 920.000 XXX
91829F 10 4 [ VOXXINTERNATIONAL CORP.........cccoiirriiiiieiireiseisssiseise s ssssssesssssssssisssssenses. | svsssinns 02/09/2016.... | IVY SECURITES INC.......orivuiiriiiniineiseiiseisesssesissees s ssses st es st sssens | esssssessssssesssssssesens 8,000.000 XXX
962166 10 4| WEYERHAEUSER CO.......covtvuuiiirierireriscesssissriesie st ssesse st esss s ssssssssessesssssssens | soesenenes 03/15/2016.... | ROTH CAPITAL PARTNERS LLC.......cooiiiirimiieirierineicnississeeiessseessesssssesssssesssssssesssesssssssness | oevssesessssssnsssnessones 14,500.000 XXX
966244 10 5| WHITEWAVE FOODS CO....cuiuuiiruirisseesserssassssessssssssesssssssssssessssssesssssssssssssnssssssesssssssssssssssessss | seenssenes 02/11/2018.... | VARIOUS. ...ttt | fnnb s ens et 1,790.000 XXX
9099999. Total COmMMON SOCKS = INAUSHIA! BNA IMISCEIBNEOUS. ... rerereriiiseiiseiesesess et sses s ees et s eseee et 8 e e 8ok Et e s Es e e ks eeE e 4E1eeE8 oL s eeE oLt L1 LR LR o8 E 8o £ 1484 AR08 E oL e84 E 8480 EE L8 0L L8440 E L0881 E 80818 E bbbt ettt XXX
Common Stocks - Mutual Funds
00203H 44 6| AQR LONG-SHORT EQUITY L..oooiuiiriiiieieicieieseieisisie et snsensenss | evsesenns 02/19/2016.... | MATRIX CLEARING CORP 845,156.234 XXX
00203H 85 9|AQR MANAGED FUTURES STR-l.. .102/19/2016.... | MATRIX CLEARING CORP ..947,310.643 XXX
00203H 42 0|AQR STYLE PREMIA ALTERNATIVE L....oucuuiiiciiriiierieeiseisesissssesseesssesssssssssssssessssessssesnees | sevesseenns 02/19/2016.... | MATRIX CLEARING CORP 978,477.861 XXX
00768D 33 5|KELLNER MERGER INVESTOR CLASS........cooviimimiirerinicinisissssisessssssessssssessessssssssssssssssnsns | sosesenenes 02/19/2016.... | MATRIX CLEARING CORP........ccoiriiiiiiriiiieiesisisessie st ssssssassessessssssessesssnsss | soessessssssssssnssns ATTA18.788 | oo 5,000,001 XXX
872407 10 1| TFS CAP INVT TR MARKET NEUTRAL.......ccotrimtimerinriiensesisseiserssssssssessssssessssssesssesssssessens | seersnenes 02/19/2016.... | MATRIX CLEARING CORP.........cooiriuiimrimrirsiseesssisse s sssessssess s sssessss st ssssssssssssnssens | sevssesssesssssesessons 178,382.610 | cooocevrercirerierias 2,500,000 XXX
92205G 10 4 |VANGUARD MARKET NEUTRAL INV.....coiiiiiieiieiiiieiseisee et sssssssssssessssssessesssssssens. | sviesensns 02/19/2016.... | MATRIX CLEARING CORP........ooevuiireiitiieieieississe sttt sssss s sssssssenss | sesessessesssssessnssa 202,047.531 | oo 2,500,000 XXX
969251 78 4|WILLIAM BLAIR FDS ALLOC | .102/19/2016.... | MATRIX CLEARING CORP.........couuiiiieimiiisirienesenes st sssssssssssns st st nesssnssnssssnsens | serssenssenssnsessensensd 451,133.853 ....5,000,001 XXX
9299999. Total COMMON STOCKS = MULUAI FUNGS............ooveveiiiriiiectctecectctec ettt ettt ea et setetessaetesesaesesessssesesssesesessssesasessesesssses  eeesesetessssssesssssesessssssesassesesessssesesaesesesessssetassesesesessesesesseses et s setesassesesesesetessseseseeseset et s sesesssesetesasseses s setetebassetesnsetetesentetesnsetesensssetann ..44,999,999 XXX
9799997, TOtal COMMON SLOCKS = PAI 3...........cvuiveiiieiiieieiiieiiei ettt sttt ea b s st ssessesssensessess ssesssessesssssssesssssesssessess  ssetessssessssssesssssessssassessssassessesses et essesses s e s sesses et ensessessee et ess et eb et essessee et esses e b s e s e b s s et s s es s e b s e s e s e e s e s et st et et et ess s essesenses e s tsnsensesee 50,035,479 XXX
9799999, TOAl COMIMON SHOCKS. ... veiettteieieste s ses sttt eer st E e E e f RS0 E e E e E e e R e o0k s S48 eeEEEfoeE oo R e EoEEeEEeeEeEE e € 1edEeEEeEoeE o e et EeEoEEE£EEEEE o0 E oL e e £ £ EE oA feEE SR L E o8 Rt ESEE£EE SR A0 E e E e SEE £ E oS80 E S E £ E S8ttt 50,035,479 XXX
9899999, Total Preferred @Nd COMMON SEOCKS............coviiiiiieiieiete ittt ettt s stsssessessssssssssessessssessessessessssasses | stssssssessessesassessesssssssesses | s4assessessessessssessessssassesssssessssessessesassessessessesassessesssssssessessesassessessessesessessessssessessessesessessessesassessessesassessessesassesses et et ensebses st esses et et antessess 50,035,479 XXX
9999999. Total Bonds, Preferred and COMMON STOCKS.............c...vvueieiiiiiieiiiiieieeieiscieieie ettt seasee eseeesenesessseseses st esssesetese | eoebaeesstesess et eesee s ebeee st a et ee e ee s e e s ee b esee b e e e s eL e e s ee s ee b e e b et e et b e bt e ettt 95,177,761 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ .
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Bonds - U.S. G t
38376W 28 3| GNMA REMIC TRUST 2010-34 GC.........cccoevureveerrneneen | . | 03/20/2016. | PRINCIPAL RECEIPT. 279,632 279,632 287,638 280,699 (1,067) (1,067) 279,632 0 2,861 | 11/20/12036.... | 1....
383756  2G 5| GNMAREMIC TRUST 2012-102 DN........cccooccvevvveerenne | - [ 03/20/2016. | PRINCIPAL RECEIPT.........vvvvevrrrins [ covervrinereriescreiiennnes | v 122,438 | .oovvreene 122,438 | oo 122,380 | vooverereneen 122,400 38 K1 T (ST IO, 122,438 0 301 [09/20/2040.... | 1....
38378E  JV 6| GNMA REMIC TRUST 201265 MJ.......overvrercrrrirrenenns . | 03/20/2016. | PRINCIPAL RECEIPT. 211,118 211,118 218,574 216,073 (4,955) (4,955) 211,118 0 881 |07/20/12039.... | 1....
383756 DJ 7| GNMAREMIC TRUST 2012-73 NK.........c.ccccouvvurrenneees | - | 03/20/2016. | PRINCIPAL RECEIPT. 207,886 207,886 218,086 215,111 (7,225) (7,225) 207,886 0 08/20/2040.... [ 1....
912828 EW 6] U.S. TREASURY NOTE: . 102/15/2016. | MATURITY. 2,750,000 2,750,000 2,666,426 2,748,643 1,357 1,357 2,750,000 0 02/15/2016....
0599999. Total Bonds - U.S Government. 3,571,074 3,571,074 3,513,104 3,582,926 correennene(11852) | i) ...(11,852) 0 3,571,074 0 0 0 XXX XXX
Bonds - All Other Government
748148 RR 6 I QUEBEC PROV CDA.......cooooniiiiiiniiscicssscsssssssssssssesessss I | ‘03/01/2016. I MATURITY ....1,000,000 ....1,000,000 976,140 999,467 533 533 ....1,000,000 0 25,000 | 03/01/2016.... [ 1FE.......
1099999. Total Bonds - All Other Government ....1,000,000 ....1,000,000 976,140 999,467 533 0 533 0 ....1,000,000 0 0 0 25,000 XXX XXX
Bonds - U.S. Special e and Special A
3133EA  JU 3| FEDERAL FARM CREDIT BANKS. . 1 03/28/2016. | MATURITY. 1,000,000 1,000,000 1,007,140 1,001,819 (1,819) (1,819) 1,000,000 0 5,250 | 03/28/2016....
3133EE  F8 8| FEDERAL FARM CREDIT BANKS.........cccocccommrvriinnnenns . 1 03/02/2016. | CALLED @ 100.0000000. ....7,585,000 ....7,585,000 ....7,564,520 ....7,565,905 401 401 201,566,306 | oooooninenns | e 18,694 | ..o 18,694 | ....... 64,144 | 05/04/2023.... | 1....
3134A4  ZT 4 |FEDERAL HOME LOAN MORTAGE CORP................. |. | 01/19/2016. | MATURITY ....1,400,000 ....1,400,000 1,383,318 | o 1,399,894 106 106 ....1,400,000 0 33,250 |01/19/2016.... | 1.....
3135G0 NT 6| FEDERAL NATIONAL MORTGAGE ASSOCIATION..... . | 02/28/2016. | CALLED @ 100.0000000. 5,000,000 ....5,000,000 ....4,860,000 ...4,913,646 3,712 3,712 ...4,917,358 82,641 82,641 | ......... 42,500 |08/28/2019.... | 1....
31394R  ZY  8|FHLMC REMIC SERIES 2769 LB............ccocovvvvvvvvvvvnennes | - | 03/15/2016. | PRINCIPAL RECEIPT........oooooovvvvveeenns [ ovmmmommmmmmmmmmmmmmmminnninns | ceveeeeeeeeen 128,729 | wooovvvevene 128,729 | woovvvvevene 130,499 | wovvveverene 129,238 (509) ((ST0Ee) N [OUOOOR ISR 128,729 0 829 |03/15/2019.... | 1.....
31394W  FL 7 |FHLMC REMIC SERIES 2773 TB......ccccoomevvevmrerrrinnenns | - | 03/15/2016. | PRINCIPAL RECEIPT.....ooorvvirvcrriens [ v | e 137,290 | coovvieneen 137,290 | coovrvenen 138,577 | oo 137,646 (355) (355) | voverrrerrernrinrennns | e 137,290 0 839 |04/15/2019.... | 1....
31394W YN 2| FHLMC REMIC SERIES 2783 AY........cccoovvrvirmrrrirrenenns . 103/15/2016. | PRINCIPAL RECEIPT.........covovmmcreens [ oververisererisserenissenes | ovevveeiens 112,153 | ceveee 112,153 | oo 113,923 | coviren 112,626 (474) (UYL TR IO 112,153 0 752 | 04/15/2019.... | 1....
31394W  GS  1|FHLMC REMIC SERIES 2784 HJ.. . | 03/15/2016. | PRINCIPAL RECEIPT. 154,026 ...154,026 ..154,122 (28) (28) 54,026 0 991 | 04/15/2019....
31394y  F3 3 |FHLMC REMIC SERIES 2796 LB............ccccccoouvuureenceee | . | 03/15/2016. | PRINCIPAL RECEIPT. 38,695 38,695 39,698 (628) (628) 38,695 0 292 |05/15/2024.... | 1....
313950 MW 3| FHLMC REMIC SERIES 2892 DB..........cccoooiormvurrirenenns . 103/15/2016. | PRINCIPAL RECEIPT.........ooveovercriens [ overreiirmrerieseeenissenes | overveninns 106,126 | ..covvvrrreee 106,126 | .....ccccceon. 107,187 | oo 106,426 (300) ((K10]0) ) [FSURTSRTRURINRN ISP 106,126 0 746 | 11/152019.... | 1....
313950 RE 3| FHLMC REMIC SERIES 2977 AY.....oovomermremmererirnennnes . 103/15/2016. | PRINCIPAL RECEIPT.......cvvvevmereriene [ orerrrirrermrinsernninsenes | oveeveinens 110,150 | ccvvvines 110,150 | covvvees 114,109 | oo 112,647 (2,497) (2,497) | covvvrereereenrenees | e 110,150 0 891 | 05/15/2025.... | 1....
3137GA LA 3 |FHLMC REMIC SERIES 3736 QB...........ccccoccsevuveeenenne | . | 03/15/2016. | PRINCIPAL RECEIPT. 309,196 309,196 305,814 308,490 706 706 309,196 0 ....1972 |05/15/2037....1....
3137AE LS 2 |FHLMC REMIC SERIES 3910 JC.......ccccceoeeeeeevevevecececcee | . [ 03/15/2016. | PRINCIPAL RECEIPT......ocooiiicicicicns | covvvsrsssssssssssscsssisiscins | v 187,930 | wovoveverenen 187,930 | woovvevevenen 192,100 | woooveverenen 190,544 (2,614) (P XCH) ) I IS 187,930 0 595 |12/15/2037.... [ 1.....
3137AJ  6A 7 |FHLMC REMIC SERIES 3955 BA.. . | 03/15/2016. | PRINCIPAL RECEIPT. 131,997 ...131,997 ...138,597 ...137,085 (5,088) (5,088) 31,997 0 694 |02/15/2041....
3137AJ  HW 7 [FHLMC REMIC SERIES 3960 YH...........ccmmvrmimmirinnnnns .| 03/15/2016. | PRINCIPAL RECEIPT..........cccccvevevevere [ rmmmmmmmmmmmmmmmmmmmmannnnnns | coveveeeieeees 138,062 | ..oovovevenen 138,062 | ..oovevevenes 141,083 | oo 140,052 (1,990) (UIRCES[0) N R [P, 138,063 (U [ 450 | 08/15/2040.... | 1.....
3137AP  BF 6| FHLMC REMIC SERIES 4033 ED.........ccocovvvrrerrrirrenenns . 103/15/2016. | PRINCIPAL RECEIPT........cvvvemerrriens [ orerrviinerrrinsersninnenes | oveeveinnens 151,686 | ..ccooveneen 151,686 | ..ccoovveneen 156,068 | ...cccooveveee 154,718 (3,033) TRHVCK) N OO IDPRION 151,686 0 594 |10/15/2036.... | 1....
3137AS Q8  0|FHLMC REMIC SERIES 4088 PA............ccoovvvvvrirrrcnanns . 103/15/2016. | PRINCIPAL RECEIPT.........covovervviens [ overvviisnrenicsereiiisenns | v 100,894 | .............. 100,894 | .............. 105,687 | ..o 104,703 (3,809) (3,809) [ oo | e 100,894 (VI [ 444 1 12/15/2040.... | 1....
3137AV. 2§ 5|FHLMC REMIC SERIES 4122 PA.......coovvvvvvvcncrcrcncrcnen .| 03/15/2016. | PRINCIPAL RECEIPT.........ccccvcvcvcvevere | vimmmmmmmimmmmmmmmnininnnns | coveeeeeeeeens 179177 | v 179177 | v 180,381 | wovvveverene 180,044 (867) (L5701 [ IO 179,177 (U [ 420 |02/15/2042.... | 1.....
3137AW  6M 2| FHLMC REMIC SERIES 4125 KP.........ccocvommrrrneriirnins . 103/15/2016. | PRINCIPAL RECEIPT.......ccocomiimnriins | correrieriinsiieniissiies | ovviieniins 156,490 | .coovveneen 156,490 | ..o 162,090 | .ccovrieneen 160,160 (3,670) (CT/0) 1 [T I 156,490 0 675 |05/15/2041.... [ 1....
3137AW VA 0|FHLMC REMIC SERIES 4145 UC.........ccovvvvvrvrrrrrrrrnrnes .| 03/15/2016. | PRINCIPAL RECEIPT.........cccccccvevivere | ivimmmmsammnnnnnns | covevereieiens 193,379 | oo 193,379 | oo 192,472 | oo 192,628 751 751 [ oo | v 193,379 (U [ 493 | 12/15/2027.... | 1.....
3137B0 TR 5 |FHLMC REMIC SERIES 4186 MC. . | 03/15/2016. | PRINCIPAL RECEIPT. 250,693 250,693 240,117 241,849 8,844 8,844 250,693 0 589 | 03/15/2028....
3137B1 MQ 2| FHLMC REMIC SERIES 4198 QD........cccceuevvevurrrrenencnn | . [ 03/15/2016. | PRINCIPAL RECEIPT........cocvomrricnerns [ e [ v 152,794 | .coovveee 152,794 | ....ccccceoe. 154,823 | .ccooven 154,458 (1,664) (1,664) | coooocieriens | e 152,794 (VI [ 499 |01/15/2033.... | 1....
3137B1 XV 9|FHLMC REMIC SERIES 4204 HA.............ccccoooevevrrurir. .| 03/15/2016. | PRINCIPAL RECEIPT..........cccccvcvcvevere [ mrmmmrmmmmmmmmmmmmimmninnnns | coveveeeieiens 181,380 | wooovevevene 181,380 | woovveverenen 182,230 | wovoveverenen 182,174 (794) (U£L) [ IS 181,380 0 752 | 05/15/2028.... | 1.....
3137B7 3L 1|FHLMC REMIC SERIES 4289 WE.........c.ccocvvumirierirnes . 103/15/2016. | PRINCIPAL RECEIPT........ccvvevmerrriens [ orerrrirneernimnennninsenes | oveeveinnees 150,668 | .....ocoeveee 150,668 | ......ccocooee 154,317 | e 153,661 (2,993) (2,993) | covvvvrereereenreiiees | e 150,668 0 762 | 08/15/2031.... | 1....
3137B7 TL 3| FHLMC REMIC SERIES 4306 A...........ccccoovcesvvvurvennnenn. | . | 03/15/2016. | PRINCIPAL RECEIPT. 69,605 69,605 72,780 72,430 (2,825) (2,825) 69,605 (VN 429 [03/15/2041.... [ 1....
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3137B9  FL 4 |FHLMC REMIC SERIES 4314 KA............cccccccvirrrinnnns .| 03/15/2016. | PRINCIPAL RECEIPT. 255,366 255,366 261,351 260,680 (5,313) (5,313) 255,366 0 [ .o 1,276 [ 12/15/2039.... [ 1.....
3137BA 3T 7 |FHLMC REMIC SERIES 4329 KA........coccoovmmriiinirreniaas .1 03/15/2016. | PRINCIPAL RECEIPT.......coooomiimriins | cevrerieriiinsiieriicseiiies | ovviieniins 115,149 | oo 115,149 | .o 118,154 | oo 117,754 (2,605) (2,605) [ cooeoeirieiieeieins | e 115,149 0 545 | 01/15/2040.... | 1....
3137BB N9 7| FHLMC REMIC SERIES 4358 DA..........coovvvvermrerirrenenns . 103/15/2016. | PRINCIPAL RECEIPT.........covovmrvriens [ overrriirererisserenissenes | ovevveeinns 192,747 | oo 192,747 | oo 197,265 | ..o 196,858 (4,110) (4,110) | coveveerererens | e 192,747 0 852 | 06/15/2040.... | 1....
31415Y LW 7 |FNMA PASS-THRU POOL 993241.........ccoooooverrrierennns . | 03/25/2016. | PRINCIPAL RECEIPT. 82,387 82,387 86,635 86,638 (4,251) (4,251) 82,387 0 575 |06/01/2024.... | 1....
31381Q BW  5[FNMAPASS-THRU 467253............ccoocoomvvvevvnrvranenns | - | 02/25/2016. | VARIOUS. 4824794 | . 4624794 | .........4,662,370 | ........4,632,795 (8,000) (8,000) ceenen4,624,794 0| ....225160 |02/01/2018.... | 1....
31417Y  GK 7 |FNMA PASS-THRU 15 YEAR .| 03/25/2016. | PRINCIPAL RECEIPT. 83,381 83,381 86,143 85,919 (2,538) (2,538) 83,381 0 563 |10/01/2024....
31394B MD 3| FNMAREMIC TRUST 2004-89 AQ......cccoccovummrioenirienees . 103/25/2016. | PRINCIPAL RECEIPT.......cooooiiinriins | o | v 128,321 | oo 128,321 | oo 131,289 | oo 129,984 (1,663) (1,663) | coveoreecirerinriiens | v 128,321 0 ...1,030 [12/25/2024.... [ 1....
313988 TN 3| FNMA REMIC TRUST 2010-146 PC.........ccooocovervreranns . 103/25/2016. | PRINCIPAL RECEIPT.........covovmrvrens [ overrriirmreriserenissenes | vevvenennn 458,355 | ............ 458,355 | ......ocounn. 470,387 | v 460,901 (2,545) (2,545) | oo | e 458,355 0 ...3,112 | 09/25/2036.... [ 1....
3136A2 AR 4|FNMAREMIC TRUST 2011-110 EC......ooovvvvvvvivirriiviinnns .| 03/25/2016. | PRINCIPAL RECEIPT. 227,739 227,739 231,831 230,997 (3,259) (3,259) 227,739 0 757 | 04/25/2041.... | 1.....
3136A2 MY 6| FNMAREMIC TRUST 2011-128 QB.......ccccooorereerrrinene . 103/25/2016. | PRINCIPAL RECEIPT.......ccocomiummrirnns | covererieriineiieseinenies | ovveieniins 145751 | ccoviree 145751 | oo 150,989 | ..ccooveneen 149,505 (3,754) (3,754) | oo | e 145,751 0 579 | 03/25/2039.... | 1....
31397S XM 1|FNMAREMIC TRUST 2011-40 KA......covvvvrrrrrrrrrrrircreces .| 03/25/2016. | PRINCIPAL RECEIPT. 12 12 12 12 0 12 0 03/25/2026.... | 1.....
3136A8 ZR 4 |FNMA REMIC TRUST 2012-103 DA.. . | 03/25/2016. | PRINCIPAL RECEIPT. 230,900 230,900 243,708 240,221 (9,321) (9,321) 230,900 0 1,326 |10/25/2041....
3136AA 6K 6| FNMAREMIC TRUST 2012-151 YA.....cccoovvviicrciirccens . | 03/25/2016. | PRINCIPAL RECEIPT. 223,091 223,091 229,261 228,226 (5,136) (5,136) 223,091 0 533 | 01/25/2028.... | 1....
3136A3 X9 7 |FNMAREMIC TRUST 2012-3 BA.......ccoovvvervcreierrcriiins . 103/25/2016. | PRINCIPAL RECEIPT........ccvvevmreriens [ orerrvirrenmrisennninsenes | ovevvviiens 129,951 | covvvivens 129,951 | covvveveens 129,910 | v 129,926 25 YL 2 [T [N 129,951 (VI IR 446 | 04/25/2040.... | 1......
3136A5 XR 2| FNMAREMIC TRUST 2012-30 PB.......ccccoovumererrmrrirnnes .1 03/25/2016. | PRINCIPAL RECEIPT.......ccocomiummriinns | covrerirreineiieriineiies | ovrvieniins 113,939 | o 113,939 | oo 114,438 | oo 114,303 (364) (364) | oo | e 113,939 (VI [ 432 [10/25/2040.... [ 1....
3136A4  2C 2| FNMAREMIC TRUST 2012-34 PB........coovvvrrrrrrerrrrrrnccns .103/25/2016. | PRINCIPAL RECEIPT..........ccccccvevivere [ mmmmmmmmmmmmmmmmmnnnnnnns | covevereieiens 119,328 | .oovvvvevee 119,328 | woovveveve 120,223 | woovvevevee 119,940 (612) ({4 [ IS 119,328 0 394 |01/25/2032.... [ 1.....
3136A5 AC 0 |FNMAREMIC TRUST 2012-40 MG..........cccccovresevrenenee | . | 03/25/2016. | PRINCIPAL RECEIPT. 262,488 262,488 263,882 263,799 (1,311) (1,311) 262,488 0 ...1,086 | 04/25/2041.... | 1....
3136A5 P6 7 |FNMAREMIC TRUST 2012-53 PB.......coccvovevererrrrenenns . 103/25/2016. | PRINCIPAL RECEIPT.........covovmmvrens [ overreiirmrerisereniinenes | ovevveeinns 157,451 | oo 157,451 | oo 161,683 | ..o 160,569 (3,117) (BT | oo | e 157,451 0 589 | 02/25/2041.... | 1....
3136A7 U3 4 |FNMAREMIC TRUST 2012-84 QG... . | 03/25/2016. | PRINCIPAL RECEIPT. 65,208 65,208 66,023 65,984 (776) (776) 65,208 0 301 |09/25/2031....
3136A7 5E 8| FNMAREMIC TRUST 2012-96 PD.......ccocovurrrmerimrrines . 103/25/2016. | PRINCIPAL RECEIPT.......ccocomiumerirnns | covrerirereineiiesiineiies | ovrvieniinns 151,107 | o 151,107 | oo 153,067 | ccovvvereee 152,782 (1,675) QHCTE)  [FTOOTR IR 151,107 (VI [ 496 | 07/25/2041.... | 1....
3136AH U9 9 [FNMA REMIC TRUST 2013-133 VT....ccvovvverccrrrrrncnens . 103/25/2016. | PRINCIPAL RECEIPT.........oovovmrcriens [ overrrrirereriseeeniisenes | ovevveeinns 121,304 | .oovrrne 121,304 | oo 124,839 | coovvrenenn 124,067 (2,764) (2,764) | oo | v 121,304 0 607 |05/25/2025.... | 1....
3136AD  MZ 9 [FNMA REMIC TRUST 2013-30 JA.......ccoccomuvrermmecreennee | - | 03/25/2016. | PRINCIPAL RECEIPT......oovvvvrerrriins [ o | e 165,295 | ..ccoovienene 165,295 | ..ccoovieneen 154,530 | ccovvrenene 154,315 | oo 110,980 | i 10,980 | e | i 165,295 0 270 |04/25/2043.... | 1....
3136AD  EY  1|FNMAREMIC TRUST 2013-36 AB..........cccooovvvrrimrreunnns . | 03/25/2016. | PRINCIPAL RECEIPT. 275,867 275,867 283,454 282,421 (6,553) (6,553) 275,867 0 .....1569 |05252032.. (1.
3136AD V4 8|FNMAREMIC TRUST 2013-41 WG.......ocoovcrercrcrcrcrcrcas .| 03/25/2016. | PRINCIPAL RECEIPT. 236,001 236,001 236,664 236,602 (602) (602) 236,001 0 [ 1,021 [ 11/25/2042.... [ 1.
3136AJ) K4 7| FNMA REMIC TRUST 2014-28 ND. . | 03/25/2016. | PRINCIPAL RECEIPT. 229,500 229,500 234,843 234,267 (4,767) (4,767) 229,500 0 1,059 |03/25/2040....
3199999. Total Bonds - U.S. Special Revenue and Special 26,921,552 | .........26,921,552 | ........26,904,603 | ........ 26,905,684 0 (85,468) 0 (85,468) 0 [ .26820217 | oo (V[ 101,335 | ........... 101,335 | ......404,410 XXX
Bonds - Industrial and Miscell:
010392 ER 5 [ALABAMA POWER CO......ccoovmvvrmrrrrirnnrerssrrerssnnennns .| 01/15/2016. | MATURITY. 500,000 500,000 | ..oovoreeennc 498,750 | .............. 499,992 8 8 500,000 (VN — 13,000 | 01/15/2016.... | 1FE........
05531F  AG 8 [BB&T CORPORATION..........ccococvvvumcmmimrcncicscicscscscncncnenes | . | 02/16/2016. | CALLED @ 100.0000000 500,000 500,000 512,500 500,353 (353) (353) 500,000 0 6,711 | 03/15/2016.... | 1FE.......
14912L 2Y 6 | CATERPILLAR FINANCIAL SERVICES.........cccccoevueeeee | . [ 03/15/2016. | MATURITY. ......1,000,000 ....1,000,000 993,430 999,817 183 183 ....1,000,000 (VI 27,500 |03/15/2016.... | 2FE........
17275R  AC 6| CISCO SYSTEMS INC.......ocooveverererererererererereresesnsesenenens .| 02/22/2016. | MATURITY. .....4,000,000 ...4,000,000 | ..........4,033,770 | ..........4,000,655 (655) (655) ...4,000,000 0| ....110,000 |02/22/2016.... | 1FE......
49327X  AB  6|KEYBANK . | 03/03/2016. | MATURITY. 2,000,000 2,000,000 2,145,540 2,005,104 (5,104) (5,104) 2,000,000 0 03/03/2016....
68402L AC 8| ORACLE CORP. . | 01/15/2016. | MATURITY. ......1,000,000 ....1,000,000 972,390 999,850 151 151 ....1,000,000 0 01/15/2016.... | 1FE........
74432Q  AJ 4| PRUDENTIAL FINANCIAL INC.......ccorrrvrvvirirnrnrrririnenns . | 03/15/2016. | MATURITY. ......1,000,000 ....1,000,000 954,380 998,722 1,278 1,278 ....1,000,000 0 [ o 27,500 | 03/15/2016.... | 2FE........
85744N  AA 9| STATE STREET BANK & TRUST CO......ccccourvievirreriens . | 01/15/2016. | MATURITY. 3,380,000 3,380,000 3,377,532 3,379,987 13 13 3,380,000 0 89,570 | 01/15/2016.... | 1FE........
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock [¢f ion Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
89233P 4R 4| TOYOTAMOTOR CREDIT CORP........cccoeoeeevevevevevereras .| 01/11/2016. | MATURITY. .....1,400,000 | ..........1,400,000 | ...........1,398,054 | ...........1,399,988 12 12 ceveenen 1,400,000 0 [ o 19,600 | 01/11/2016.... | 1FE........
983024 AJ  9|WYETH . | 02/15/2016. | MATURITY. 500,000 500,000 503,523 500,387 (387) (387) 500,000 0 [ oo 13,750 | 02/15/2016.... | 1FE........
3899999. Total Bonds - Industrial and Miscellaneous. ....15,280,000 ...15,280,000 | .........15,389,869 | ....... 15,284,855 0 (4,854) 0 (4,854) 0] .....15,280,000 0 0 0....384,748 XXX XXX
8399997. Total Bonds - Part 4. ...46,772,626 ...46,772,626 | ........46,783,716 | ......... 46,772,932 0 | (101,641) 0 [ (101,641) | 0 | 46,671,291 | 0 [ 101,335 | v 101,335 | ......881,135 XXX XXX
8399999. Total Bonds ...46,772,626 ...46,772,626 | ........46,783,716 | ........ 46,772,932 .0 . (101,641) w0 | (101,641) | 0 ] 46,671,201 | 0 | s 101,335 | ......c..... 101,335 | .......881,135 XXX XXX
Common Stocks - Industrial and Miscell
250639 10 1| DESWELL INDUSTRIES INC.......cocooeriumeriimiinciiirninens R| 02/11/2016. | IVY SECURITES INC........cccoevvvermruna werreeenn15,000.000 [ i 18,452 XXX 23,185 21,450 1,735 1,735 23,185 (4,734) (4,734) XXX L....
29258Y 10 3 [ENDEAVOUR SILVER CORP........cccoovvermmrmrirrmrmrirrennns 1 103/04/2016. | IVY SECURITES INC.......ccoovvrrevrrenene rreren10,000.000 | ..o 21,771 XXX 15,500 14,200 1,300 1,300 15,500 6,271 6,271 XXX L.
009363 10 2| AIRGASINC .| 01/08/2016. | BONY BROKERAGE 2,400.000 330,995 XXX | 214,392 | ............ 331,968 | ..........(117,576) ....(117,576) 214,392 | ..ooooovvviviiiiiiiiiiiins | v 116,603 | ........... 116,603 XXX L.
02005N 10 0| ALLY FINANCIAL INC . 102/01/2016. | VARIOUS........coccovvrreinerinriincrirennens ......4,680.000 XXX 85,371 85,371 0 85,371 (11,900 [ ceverieenne(11,900) [ v XXX L.
05275N 20 5| AUTOBYTEL INC .| 03/10/2016. | VARIOUS............cooomverrrivrerieiiiriiiniinnnns ......1,256.000 XXX 10,789 28,335 ....(17,546) RTUNZ: T R [P 11,585 | oo 11,585 XXX L.
067770 10 1 |BARNES &NOBLEEDINC... . 103/10/2016. | VARIOUS. .7,149.000 XXX 87,451 71,133 6,318 87,451 XXX L
07177M 10 3|BAXALTAINC . 103/15/2016. | VARIOUS..........cooormrerrrrricscrciisenenes .....1,680.000 XXX 52,382 65,570 ...(13,188) ...(13,188) 52,382 [ oovorererieerinens | v 13,621 | oo 13,621 | oo 118 XXX L.....
09238E 10 4 | BLACKHAWK NETWORK HOLDINGS INC................... | . | 02/24/2016. | VARIOUS. 2,357.000 XXX | 54,968 | ...ccooverens 104,203 ....(49,235) ....(49,235) 54,968 28,610 28,610 XXX L.
19421R 20 0| COLLECTORS UNIVERSE INC.........cccccoouvevmrrmmerrunnnne | . [ 01/29/2016. | ANCORA ADVISORS. 2,842.000 XXX 46,156 44,051 2,105 2,105 46,156 (3,052) (3,052) XXX L.
12618T 10 5| CRAINTERNATIONAL INC........ccoooooviiiiicisiiccccciisicicccs .1 01/22/2016. | IVY SECURITES INC.......ccccoeoeoererene cooveeen1,460.000 XXX 30,918 27,043 3,875 3875 30,918 (4,249) (4,249) XXX L.
227483 10 4| CROSS COUNTRY HEALTHCARE INC........cccormmvrevnnne . 102/11/2016. | ABEL NOSER CORP.........cccoovrvrnrnes 10?,000.000 | e 92,744 XXX | 43226 | .o 114,730 ...(71,504) ....(71,504) 43,226 | ..o | e 49,517 | oo 49,517 XXX L.....
228903 10 0 |CRYOLIFE INC. . 102/09/2016. | VARIOUS..........ovoverermrerirrererirsenenes rreren10,007.000 | ..o 96,400 XXX ] 43,209 | oo 107,875 (64,666) (64,666) 43,209 53,191 53,191 XXX L.....
237194 10  5|DARDEN RESTAURANTS INC.. . 1 03/08/2016. | VARIOUS. 830.000 52,817 XXX 35,237 52,821 .(17,584) .(17,584) 35,237 17,580 17,580 XXX
245077 10 2| DEL FRISCOS RESTAURANT GROUP L........ccocvoeruuunee . [01/12/2016. | IVY SECURITES INC 2,406.000 36,707 XXX 37,291 0 37,291 (584) (584) XXX L.
33939L 86 0 |FLEXSHARES QUALITY DIVIDEND ETF........ccocovvvenens . 103/11/2016. | VARIOUS. 20,000.000 673,262 XXX 703,258 696,400 6,858 6,858 703,258 (29,996) (29,996) 6,279 XXX L.....
35086T 10 9| FOUR CORNERS PROPERTY TRUSTINC.........ccccooe.. . 1 03/02/2016. | VARIOUS. 736.850 10,830 XXX 11,528 17,782 (6,268) (6,268) 11,528 (698) ((GEL) N E— 166 XXX L....
30281V 10 8 |FTD COS INC. . 101/25/2016. | VARIOUS. 3,200.000 74,279 XXX | 103,557 | oo 83,744 | .............. 19,813 19813 | e | s 103,557 (29,277) (29,277) XXX L....
36473H 10 4| GANNETT CO INC .| 02/18/2016. | KING, CL & ASSIC.........ccooovercrcrircrcriss | v ,620.000 | o 22,034 XXX 20,072 26,390 (6,317) (6,317) 20,072 1,961 1,961 259 XXX L.
40650V 10 0 |HALYARD HEALTH INC. . | 03/09/2016. | VARIOUS. .4,233.000 112,549 XXX (21,038) (21,038) (7,837) (7,837) XXX L
422819 10 2 |HEIDRICK & STRUGGLES INTERNATIONAL INC........ | . | 03/15/2016. | VARIOUS 5,500.000 | ............. 135,662 XXX | i 71,636 | oo 149,710 | ............(78,074) ....(78,074) 71,636 64,026 64,026 | ....oooveeeens 173 XXX L.
44244K 10 9 [HOUSTON WIRE & CABLE CO........ccconuvvrermeerreerennnnn | . | 03/16/2016. | IVY SECURITES INC. 6,000.000 41,097 XXX 30,412 0 30,412 | oo [ i 10,686 | ..oocvvvnee 10,686 | ..occovvvnee 360 XXX L.....
46113M 10 8| INTERVAL LEISURE GROUP INC........ccooovrevmrrrirrrncnene . 102/03/2016. | VARIOUS. 3,731.000 43,985 XXX 58,241 58,241 0 58,241 (14,256) | oovvoeeennn(14,256) | oo XXX L.....
531465 10  2|LIBERTY TRIPADVISOR HOLDINGS INC..................... | . | 01/28/2016. | BAYPOINT TRADING. 2,530.000 55,518 XXX 80,746 76,760 3,986 3,986 80,746 (25,228) (25,228) XXX L.
58441K 10 0 |MEDIA GEN INC . | 03/31/2016. | VARIOUS 6,640.000 XXX | T4376 | oo 107,236 (32,860) (32,860) 74,376 33,541 33,541 XXX L.....
62541B 10 1| MULTIFINELINE ELECTRONIXINC........cccceoeoeveverererc . 102/09/2016. | VARIOUS............cooomvvvrrieririiriiririiinnnnns cooveee.15,003.000 XXX | 153,167 | wovvvevevere 310,262 | ..........(157,095) 20ei(157,095) [ oo | v KT LCT A R IS 183,884 | ........... 183,884 XXX L.
65339F 10 1| NEXTERA ENERGY INC... . 102/22/2016. | MORGAN STANLEY & CO INC... .1,000.000 XXX .96,398 (7,492) (7,492) 96,398 19,979 19,979 XXX L
67555N 20 6| OCLARO INC . 102/29/2016. | IVY SECURITES INC........cooooevrrierrnnne serener..10,000.000 XXX 13,900 34,800 (20,900) (20,900) 13,900 35,499 35,499 XXX L.....
72766Q 10 5| PLATFORM SPECIALTY PRODUCTS CORP............... . | 02/03/2016. | KING, CL & ASSIC 3,943.000 XXX 50,821 50,589 232 232 50,821 (23,624) (23,624) XXX L.
737446 10 4 |POST HOLDINGS INC......coocrmmerreemeerrireerreeneeneieneennes | < | 01/15/2016. | VARIOUS.......cvvvverrrrirrecnrirsennrisenenns s 1,636.000 XXX | 54,282 | .o 100,941 | .............(46,659) .....(46,659) 54,282 39,142 39,142 XXX L....
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
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0 NAIC
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e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
779287 10 1|ROUSE PPTYS INC . 102/25/2016. | VARIOUS............cooovvvverivriiiiviininninininns e 10,760.000 | oo 194,012 XXX | 156,666 | ....ocvovevens 156,666 0 [ i | e 156,666 37,346 37,346 | ........1937 XXX L.
810186 10  6|SCOTTS MIRACLE GRO CO.......ccccoooueummrrivncrirnrinccnns | . | 03/22/2016. | MORGAN STANLEY & CO INC......cce. | cevvirireeenen.560.000 | coovieecnnce 40,365 XXX 30,386 36,126 (5,740) (5,740) 30,386 9,979 9,979 263 XXX L.
81369Y 50 6 |SELECT SECTOR SPDR TR.......covcvvrvrrmrmrirsererirnerenens . 102/22/2016. | MORGAN STANLEY & CO INC.......... ...5,500.000 | ....oveeenne 319,268 XXX 341,264 331,760 9,504 9,504 341,264 (21,996) (21,996) XXX L.....
78469X 10 7| SPXFLOWINC . 101/20/2016. | ABEL NOSER CORP.........cccoorrvrrunrnes ...1,544.000 | ..o 31,800 XXX 43,093 43,093 0 43,093 ceee(11,293) | e (11,293) | e XXX L....
872386 10 7 [TESSCO TECHNOLOGIES INC..........ccoovvwivmrvrirrennnen | - [ 03/30/2016. | IVY SECURITES INC 2,718.000 47,315 XXX 53,799 0 53,799 (6,484) (R 7 — 173 XXX L.....
00101J 10 6| THE ADT CORPORATION .| 03/02/2016. | VARIOUS 6,540.000 223,561 XXX 209,411 215,689 (6,278) (6,278) 209,411 14,149 14,149 XXX L
887228 10 4|TIMEINC .1 01/08/2016. | BONY BROKERAGE 562.000 8,015 XXX 13,768 8,807 4,961 4,961 13,768 (5,753) (5,753) XXX L.....
887389 10 4| TIMKEN CO. . | 01/14/2016. | LIQUIDNET INC 3,630.000 88,474 XXX | 99,789 | cooevrrnns 103,782 (3,993) (3,993) 99,789 e 11,318) [ s (11,315) | s XXX Lo
892231 10 1| TOWNSQUARE MEDIA INC........ooovovvvvvvvivivivenivivininenenns .| 01/25/2016. | IVY SECURITES INC........cccooeevererene v 1,390,000 | oo 12,339 XXX 18,278 16,623 1,655 1,655 18,278 (5,939) (5,939) XXX L.
896047 50 3| TRIBUNE CO . [ 02/10/2016. | KING, CL & ASSIC 853.000 22,827 XXX 28,840 28,840 0 28,840 (6,013) (6,013) XXX L....
9099999. Total Common Stocks - Industrial and Miscellaneou 3,924,743 XXX ....3,418,150 3,968,306 (671,671) S ( .0 ....3,418,150 0 506,593 506,593 XXX XXX
9799997 Total Common Stocks - Part 4. 3,924,743 XXX 3,418,150 3,968,306 ..(671,671) ] .. (( .0 3,418,150 06,593 ...506,593 XXX XXX
9799999. Total Common Stocks 3,924,743 XXX ....3,418,150 3,968,306 (671,671) S .0 ....3,418,150 0 506,593 506,593 XXX XXX
9899999. Total Preferred and Common Stock: 3,924,743 XXX ...3,418,150 3,968,306 (671,671) S ( 0 ...3,418,150 0 506,593 506,593 | ........ 11,448 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks 50,697,369 XXX .......50,201,866 | ......... 50,741,238 .. (671,671) | ..ccoeee..(101,641) | 0 ...(773,312) .0 ] .......50,089,441 0 607,928 607,928 | ......892,583 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................0.
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Sch.DB -Pt. A-Sn. 1
NONE

Sch. DB -Pt. B - Sn. 1
NONE

Sch.DB -Pt. D - Sn. 1
NONE

Sch. DB -Pt. D - Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10, QE11
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
CORTLAND BANK CORTLAND, OHIO. 0.550 1,374 1,004,498 1,004,936 1,005,404 [ XXX
CIVISTA BANK. SANDUSKY, OHIO. 0.250 603 1,000,000 1,000,000 1,000,000 | XXX
FIRST FEDERAL BANK.........coooomiiiriineiieniinesiieniins DEFIANCE, OHIO. 0.250 313 501,667 501,667 501,979 [ XXX
FIRST FEDERAL OF LAKEWOOD. . CLEVELAND, OHIO 0.550 3,386 2,469,045 2,470,198 2,471,352 [ XXX
HUNTINGTON BANK......ccrvevimrrriierniiiererissesenissesenes CLEVELAND, OHIO. 4,797,045 4,030,760 8,746,588 [ XXX
PNC BANK. CLEVELAND, OHIO. 61,578,430 | ......cc...... 77,179,249 | ............. 67,588,750 | XXX
WATERFORD BANK. . TOLEDO, OHIO. w0450 1,010 1,625 630,525 630,525 630,525 | XXX
0199998. Deposits in.....2 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX (6,448) (5,955) 94,701 | XXX
0199999. Total Open Depositorie: XXX XXX 6,083 2,228 | oo 71,974,762 86,811,380 82,039,299 | XXX
0399999. Total Cash on Deposit. XXX XXX 6,083 2,228 | .o 71,974,762 86,811,380 82,039,299 | XXX
0599999. Total Cash, XXX XXX 6,083 2,228 | oo 71,974,762 86,811,380 82,039,299 | XXX
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
;

2 3 4 5 6
Description

7
Code Date Acquired Rate of Interest Maturity Date

Amount of Interest Due & Accrued

8

Book/Adjusted Carrying Value

Amount Received During Year

NONE
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